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Home Equity Mortgage Loan Pertfolic  Saxon Asset Securities Trust 2004-2 Balance: 157,816,727

Group 2; Silent Seconds Asset-Backed Securities 741 records

WA WA WA
Number of Aggregate Remaining % Loans by Remaining  Remaining  Debt-to-Income WA Gross WA Loan-to-Value
REMAINING PRINCIPAL BALANCES OF THE LOANS Morigage Loans Principal Balance Principal Balance Teom Ratio(1) Coupon  FICO(2) Ratio{3}
$0.01 to $50,000.00 9 $376,504.59 0.24% 310 36.76% 9.531% 605 67.31%

$50,000.01 to $100,000.00 90 7,198,325.90 4.56 355 39.73 6.554 655 641
$100,000.01 to $150,000.00 167 21,034,580.95 13.33 358 4229 6.133 656 79.57
$150,000.01 to $200,000.00 149 26,008,746.93 1648 357 41.46 5971 664 80.11
$200,000.01 te $250,000.00 96 21,33%,057.91 1352 358 4346 6.033 660 80.46
$250,000.01 to $300,000.00 92 25,304,784.74 16.03 356 43.07 5933 664 80.14
$300,000.01 te $350,000.00 49 16,036,717.23 10.16 359 4252 5972 673 79.21
£350,000.01 to $400,000.00 34 12,929,140.05 8.19 357 4117 6.136 670 78.68
$400,000.01 to §450,000.00 19 8,104,076.40 514 358 44.64 5917 680 80.95
$450,000.01 to $500,000.00 28 13,688,859.94 8.67 358 43.66 5.791 659 77.58
$500,000.01 to $550,000.00 3 1,532,000.00 097 359 4159 6.085 669 79.59
$550,000.01 to $600,000.00 1 552,432.00 0.35 360 27.78 8.000 546 80.00
$700,000.01 to $750,000.00 . 1 727,500.00 0.46 360 45.50 7.250 606 75.00
£850,000.01 to $900,000.00 1 884,000.00 0.56 358 4204 8.490 551 65.00
$950,000.01 to $1,000,000.00 1 1,000,000.00 0.63 360 47.84 7375 666 5333
$1,050,000.01 to $1,100,000.00 1 '1,100,000.00 0.70 359 447 7375 556 51.89
Totl: 741 $157,816,726.64 100.00% 358 42.56% 6.052% 661 79.17%

{ Minimum: $24,360.31
Maximum: $1,100,000.00
Average: $212,978.04

(1) The Weighted Average Debt-to-Income Ratio is calculated based on 92.85% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios

{2) The Weighted Avemg.e FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(D The Loan-to-Value Ratic of a 1oan (including a second gage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage Io.an plus any senior lien
balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appra:sed value in the case ofpu-mhascs and is the appraised
wvalue in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

WA WA WA
Number of Aggregate Remaining % Loans by Remaining  Remaining Debt-to-Income WA Gross WA Loan—(o-VaIuc—|

CURRENT MORTGAGE RATES OF THE LOANS Mortgage Loans Principal Balance Principal Balance Term Ratio(1) Coupon _ FICO(2) Ratio(3)
4.001% to 4.500% 7 $1,858,103.16 1.18% 358 40.19% 4.500% 670 71.39%
4.501% to 5.000% 42 10,360,785.99 6.57 358 4413 4.362 678 79.95
5.001% to 5.500% 144 33,591,603.28 2129 358 4275 5.362 674 79.96
5.501% to 6.000% 214 46,990,803.74 29.78 356 4250 . , 5799 672 79.68
6.001% to 6.500% 157 29,739,290.29 18.84 358 4264 6341 661 79.05
6.501% to 7.000% 92 17,553,211.80 11.12 359 41.24 6.786 656 78.68
7.001% to 7.500% 46 11,115,358.97 7.04 358 43.69 7.283 632 74.88
7.501% to 8.000% 15 3,149.215.10 2.00 358 ETA N 7.833 575 80.75
8.001% to 8.500% 8 1,800,961.48 L4 358 4332 8.400 552 74.70
8.501% to 9.000% ? 1,212,609.63 077 354 46.05 8.862 548 88.35
9.001% to 9.500% I 49,949.32 0.03 358 4199 9.375 504 51.02
9.501% to 10.000% 2 159,181.17 0.10 282 37.75 9.869 601 80.59
10.001% to 10.500% 2 73,236.46 0.05 2380 32.65 10.250 624 80.01
10.501% to 11.000% 3 126,875.95 0.08 281 3608 10.701 583 62.19
11.001% to 11.500% 1 35,540.30 0.02 283 51.98 11325 549 71.50

Total: 741 $157,816,726.64 100.00% 358 42.56% 6.052% 661 79.17%

Minimum: 4.500
Maximum: 11325
Weighted Average: 6.052

(1) The Weighted Average Debt-to-Income Ratio is calculated based on 92.85% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios

(2) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(3) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as 2 percentage) of the original scheduled principal balanoe of the mortgage loan plus any senior lien
balances and the fair market value of the ises at the time of ori; ion. The fair market value is the lower of (i) the purchase price and (ii) the appraised value md:eeescofpurchasamd:stheappmsod
wvalue in al) other cases. This is consistent with dcﬁnmon for Combined Loan-to-Value Ratio in the Termsheets.

Iy

Disclainrer:This material is provided io.you solely for informational purpoeses, is intended for your use only and does not itute an offer or i a solicitation of an offer or commitment, or any advice or recommendution, to
enter. into.or cmvclude any transaction (whether on the indicative terms shown or otherwise). This material has been prepared by CSFB based on assumptions and purameters determined by it in good faith. It is important that you
{recip d that those ptions and parameters are not the only anes that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessmeni of the
transaction described above. A variety of other or additional assumptions or parameters, vr other market factors and other considerations, could result in different contemporaneous good fuith analyses or assessmeni of the
transaction described above. Past performance should not be taken as an indication or guarantee of future performance, and no representation or warraniy, express or implied is made regarding future performance. Opinions and
estimates may be changed without notice. The information set forth above has been obtained from or based upon sources believed by CSFB to be reliuble, but CSFB does not represent ar warrant its accuracy or completeness. This
material does not purport to contain ail of the information that an interested party may desire. In all cases, interesied parties should conduct their own investigution and analysis of the transaction(s) described in these materials and of
the. data set forth in them. Each person receiving these materials should make an independent assessment of the merits.of pursuing a transaction described in these materials and should consult their own professiona! advisors. CSFB
may, from time to time, participate or invest in other financing transactions. with the issuers of the securities referred to herein, perform services for or solicit business from such issuers, and/or have a position or effect transactions in
the securities or derivatives thereqf. ured securities are complex instruments, typically involve a high degree of risk and are intended for sale only io sophisticated investors who are capable of understanding and assuming the
risks involved. The markei value of any structured security may be affected by changes in economic, financial and political factors (including, but not limited to. spot and forward interest and exchange rates), time to maturity, market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchusing a structured product should conduct its own investigation and analysis of the pmducl and consult with its own
professional advisers as 10 the risks involved in making such a purchase.
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Home Equity Mortgage Loan Portfolio Saxon Asset Securities Trust 2004-2 Balance: 157,816,727

Group 2; Silent Seconds Asset-Backed Securities v 741 records

WA WA WA

Number of ~ Aggregate Remaining % Loans by Remaining  Remaining  Debt-to-Income WA Gross WA Loan-to-Value

ORIGINAL COMBINED LOAN-TO-VALUE RATIO (%) Mortgage Loans Principal Balance Principal Balance Term Ratio(1) Coupon  FICO(2) Ratio(3)
30.001% to 35.000% i $29,361.31 0.02% 281 45.00%  10.750% 678 31.00%
35.001% to 40.000% 1 111,200.00 .07 360 17.20 7.000 557 3834
40.001% to 45.000% 1 119,561.66 0.08 356 0.00 6.4%0 675 40.07
45.001% to 50.000% 1 . 50,001.00 0.03 360 3570 7.600 526 45.46
50.001% to 55.000% 4 1,422,713.96 0.90 353 4544 7127 667 53.18
55.001% to 60.000% 4 1,605,477.75 (.02 359 45.81 7.171 566 5815
60.001% to 65.000% 4 1,325,538.05 0.84 352 39.65 8.221 549 64.23
65.001% to 70.000% 16 2,908388.34 1.34 357 3718 5.866 636 68.76
70.001% to 75.000% 45 12,234,521.74 7.5 354 41.36 6270 664 7420
75.001% to 80.000% 605 125322,833.96 7941 358 42.51 5.950 6638 79.85
80.001% to 85.000% . 27 5,336,095.97 3.38 355 45.15 5939 632 84.48
85.001% to 90.000% 31 7:213,390.38 457 358 45.43 6.685 620 89.95
90.001% to 95.000% 1 137,642.54 0.09 359 4841 7.250 603 95.00
Total: . 741 $157,816,726.64 100.00% 358 42.56% 6.052% 661 79.17%

Minimum: 31.060
Maximum: 95.00
Weighted Average by Original Balance: 79.17

(1) The Weighted Average Debt-to-Income Ratio is calculated based on 92.85% of the mortgage loans by scheduied principat balance that have valid Debt-to-Income Ratios

(2) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(3) The Loan-to-Value Ratio of a toan (including a second loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus any senior lien
balances and the fair market value of the mortgages premxsa at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of purchases and is the appraised
value in alt other cases. This is consistent with for Combined Loan-to-Value Ratio in the Termsm
WA WA WA

Numberof Aggregate Remaining % Loans by Remaining  Remaining  Debt-to-Income WA Gross WA Loan-to-Value
REMAINING MONTHS TO MATURITY OF THE LOANS . Mortgage Loans Principal Balance Principal Balance Term Ratio{ 1) Coupon _ FICO(2) Ratio(3}
169to 180 1 $300,000.00 0.19% 180 44.76% 5.675% 689 75.00%
229 to0 240 1 163,200.00 0.10 240 27.20 6.225 684 80.00
277t0 288 10 534,618.59 0.34 281 33.95 9.705 582 74.75
28910 300 : 2 ..551,764.63 035 298 4639 5.786 690 7154
349 to 360 727 156,267,143.42 99.02 358 42.60 6.041 662 79.22
Total: 741 $157,816,726.64 100.00% 358 42.56% 6.052% 661 79.17%

Minimum: 180

Maximum: 360

Weighted Average: 358

(1) The Weighted Average Debt-to-Income Ratio is calculated based on 92.85% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios

2) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

{3) The Loan-to-Value Ratio of a gage loan (including a second loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus any senior lien
balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (i) the appraised value in the case of purchases and is the appraised
value in all other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termsheets.

Disclaimer:This material is provided to you solely for informational purposes, is intended for your use only and does not itute an offer or i a solicitation of an offer or commitment, or any advice or recommendation. 10
enter imo or conclude any transaciion (whether on the indicative terms shown or otherwise). This material has been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important that you

de d that those iptions and parameters are not the only ones that might reasonubly have been selecied or that could apply in connection with the preparation of these materials or an assessment of the
lrm:aalon described ubove. A variety of other or additional assumptions or parameters, or other market fucltors and other considerations, could result in different contemparaneous good faith analyses or assessment of the
transaction described above. Pusi pafarmanc: should not be taken as an indication or guarantee of future performance, and no representation or warranty, express or implied is made regarding future performance. Opinions and
estimates may be changed without notice. The information set forth above has been obtained from or based upon sources believed by CSFB to be reliable, bui CSFB does not represent or warrant its accuracy or completeness. This
material does not purport to contain ull of the information thut an interested party. may desire. In ofl cases, interested parties should conduct their own investigation and analysis of the transaction(s) described in these materials and of
the data set forth in.them. Each person receiving these materials should make an independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB
may, from time to time, participate or invest in other financing transactions with the issuers of the securities referred to herein, perform services for or soficit business from such issuers, and/or have a position or effect transactions in
the securities or. derivatives theregf. Strucnured securities are complex instruments, typically involve a high degree of risk and are intended for sale only to sophisticated investors. who are capable of understanding and assuming the
risks invoived. The markei value of any structured securily may be affected by changes in economic, financial and political fuctors (including, but not limited 10, spot and forward interest and exchange rates), time to maturity, market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own investigation and analysis of the product and cnru‘ull with its own
professional advisers as to the risks involved in muking such a purchase.
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Home Equity Mortgage Loan Portfolio Saxon Asset Securities Trust 2004-2 Balance: 157,816,727

Group 2; Silent Seconds Asset-Backed Securities _ 741 records

WA WA WA

Numberof Aggregate R int % Loans by R ind R ini Debt-to-Income WA Gross WA  Loano-Value

RANGE OF GROSS MARGINS (ARMs ONLY) Mertgage Loans Principal Balance Principal Balance Temm Ratio(l)  Coupon FICO(Q) Ratio(3)
2.501% to 3.000% 6 $1,126,419.18 0.76% 358 40.60% 5.171% 682 75.40%
3.001% to 3.500% 38 7,925,852.17 532 358 40.95 5303 685 79.70
3.501% t0 4.000% 120 27,445,832.42 18.43 358 43.10 5.526 670 80.24
4,001% to 4.500% 121 27,242,585.92 18.29 358 42.51 5.706 670 19.2
4,501% to 5.000% 127 28,261,139.47 18.97 358 43.50 5.842 663 78.82
5.001% to0 5.500% 169 33,432,272.43 2245 359 4236 6.236 664 80.17
5.501% to 6.000% 62 11,354,635.02 7.62 359 42.82 6.689 645 80.75
6.001% 10 6.500% 35 7,674,028.85 5.15 357 4321 7.383 642 75.64
6.501% t0 7.000% 10 3,110,710.61 2.09 358 4336 7.960 555 68.63
7.001% to0 7.500% 3 847,476.06 0.57 360 13438 8172 545 83.48
7.501% to 8.000% 1 226,169.88 0.15 355 .0.00 8.990 569 90.00
8.501% to 9.000% 1 292,339.89 0.20 359 49.33 8.990 518 90.00
Total: 693 $148,939,461.90 100.00% 358 42.N1% 6.026% 662 79.34%

Minimum:  2.750%
Maximum: 8.950%
nzwa MARGIN RPRIN: . 4.782%

(1) The Weighted Average Debt-to-Income Ratio is calculated based on 92.91% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios

{2) The Weighted Average FICO Score is calculated based on 100.00% of the montgage loans by scheduled principal balance that have valid FICO Scores

{3) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (exp dasap ge) of the original scheduled principal balance of the mortgage loan plus any senior lien
balances and the fair market value of the gages premises at the time of origination. . The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the casc of purchases and is the appraised
walue in all ether cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termsheets.

WA WA ' wa

Number of ~Aggregate Remaining % Loans by Remaining Remaining Debt-to-Income ~ WA Grass « WA Loan-to-Value

MAXIMUM MORTGAGE INTEREST RATES(ARMs ONLY) Mortgage Loans Principal Balance Principal Balance Term Ratio(1)  Coupon _ FICO(2) Ratio(3)
<=12.500% sy $111,555,500.75 74.90% 358 0% 5676% 671 19.78%
12.501% - 13.000% 83 17,376,342.43 1167 358 4240 6.604 661 79.18
13.001% - 13.500% ) 40 9,547,627.68 6.41 359 4381 7.106 631 73.66
13.501% - 14.000% 2 3,704,013.37 249 359 36.34 7.403 588 80.24
14.001% - 14.500% 18 3,159,429.15 232 357 4474 7.554 614 81.22
14.501% - 15.000% 8 | 1,672,141.44 112 356 4382 8174 580 85.52
15.001% - 15.500% 4 1,176,964.21 0.79 358 4204 8514 555 68.20
15.501% - 16.000% 2 518,509.77 035 357 4933 8.990 540 90.00
16.001% - 16.500% 1 9,667.28 ~00s 282 4100 7.100 532 85.00
16.501% - 17.000% ] 75,660.14 005 281 43.00 10.000 554 81.25
17.001% - 17.500% 1 24,360.31 002 282 46.00 10.250 543 70.00
17.501% - 18.000% ! 49,245.37 003 282 23.00 10625 508 80.00
Total: 693 $148,939,461.90 100.00% 358 4271%  6.026% 662 79.34%

Minimum:  10.500%
Maximum: 17.625%
Non-Zero WA LIFECAP RPRIN: 12.114%

{1) The Weighted Average Debt-to-Income Ratio is calculated based on 92.91% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios

(2) The Weighted Average FICO Score is calculated based on §00.00% of the mortgage loans by. scheduled principnlb balance that have valid FICO Scores

(3) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus any senior liea
balances and the fair market value of the gage ises at the time of origination. The fair market value is the lower of (i) the purchase price and (i) the appraised value in the case of purchases and is the appraised
wvalue in all other cases. This is consistent with defnman for Combined Loan-to-Value Ratio in the Termsheets.

Disclaimer: This material is provided to you solely for informational purpases, is intended for your use only and does not inute an offer or i a solicitation.of an offer or. § or any advice or recommendation, to
enter uuo or conclude any transaction (whether on the indicutive terms shown or otherwise). This material has been prepared by CSFB bused on assumptions and parameters determined by it in good faith. It is imporiant that you
{recip de d that those ptions and pa ers are not the only ones.that might reasonably have been'selected or that couid apply in conneciion with-the preparation of i these materials or an assessment of the
transaction described above. A variely of other or additional or paj ers, or other market factors and other considerations, could result in different contemporaneous good faith analyses or assessment of the
transaction described above. Pasi performance should not be waken o as an indication or guaraniee of futre performance, and no representation or warranty, express or implied is mode regarding future performance. Opinions and
estimates may be changed without notice. The information set forth above has been obtained from or based upon sources believed by CSFB io be reliable, but CSFB does not represent or warrant its accuracy or completeness. This
material does not purport 1o comtain ull of the information that an interested party may desire. In ofl cases, interesied parties should conduct their own investigation and analysis of the transoction(s) described in these materials and of
the data set forth in them. Each person receiving these materials should make an independent assessment of the merits of pursuing a transaction described in these materials and should consull their own professional advisors. CSFB
may. from time 1o time, participate or invest in other financing transactions with the issuers of the securities referred 1o herein, perform services for or solicit business from such issvers, and/or. huve a position.or effect transactions in
the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and are intended for sale only 1o sophisticated investors who are capable of understanding ord assuming the
risks involved. The markei value of any structured security may be affected by changes in economic, financial and political factors (including. but not limited 1o, spot and forward interest and exchange rates). time to maturity. market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured, producl should conduct its own investigation and analysis of the product and consult wuh its owmt
professional advisers as (0 the risks involved in making such o purchase.
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Home Equity Mortgage Loan Portfolio  Saxon Asset Securities Trust 2004-2 * Balance: 157,816,727

Group 2; Silent Seconds - Asset-Backed Securities - . . 741 records

WA WA WA

Numberof ~Aggregate Remaining % Loans by Remaining  Remaining  Debtdo-Income WA Gross WA  Loan-to-Value

MINIMUM MORTGAGE INTEREST RATES(ARMs ONLY) Mortgage Loans Principal Balance Principal Balance Term Ratio{1) Coupon  FICO(2) Ratio(3)
<=0.000% 48 $8,877,264.74 5.63% 346 39.95% 6.484% 659 76.21%
2.501% to 3.000% 2 460,213.00 029 358 39.17 4898 692 80.00
3.001% to 3.500% 10 1,983,202.97 126 358 3829 5210 686 80.00
3.501% to 4.000% 33 7,981,092.20 5.06 358 43.85 5.036 677 80.32
4.001% to 4.500% 113 27,784,499.40 17.61 358 4274 5.399 675 79.79
4.501% to 5.000% 159 35,136,853.65 2226 3s8 4297 5.654 667 79.29
5.001% to 5.500% 162 32,857,921.66 20.82 359 4263 6.080 670 79.91
5.501% to 6.000% 99 19,062,102.94 1208 358 42.72 6417 653 80.19
6.001% to 6.500% 43 10,461,827.03 6.63 359 43.02 6.945 662 75.22
6.501% to 7.000% 26 5,176,292.14 3.28 358 41.10 7.263 596 75.83
7.001% to 7.500% .24 4,457,575.76 2.82 358 40.62 7.530 616 81.28
7.501% 1o 8.000% 11 1,733,140.35 110 357 4393 8.030 581 8272
8.001% to 8.500% 3 1,127,014.89 0.71 357 4204 8475 557 68.96
8.501% 10'9.000% . 2 518,509.77 033 357 49.33 8.990 540 90.00
9.001% to 9.500% 1 49,949.32 0.03 358 41.99 9.375 504 51.02
9.501% to 10.000% i 75,660.14 0.05 281 43.00 10.000 554 B1.23
10.001% to 10.500% 1 24,360.31 0.02 282 46.00 10250 543 70.00
10.501% to 11.000% 1 49,245.37 0.03 282 23.00 10625 508 80.00
Total: : 741 $157,816,726.64 100.00% 358 42.56% 6.052% 661 79.17%

Minimum:  0.000%
Maximum: 10.625%
Non-Zero WA FLOOR RPRIN:  5.219%

{1) The Weighted Average Debt-to-Income Ratio is calculated based on 92.85% of the mortgage loans by scheduled principal balance that have valid Debt+to-Income Ratios

{2) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

{3) The Loan-to-Value Ratio of a loan (i ing a second loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus any senior lien
balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of purvhases and is the appraised
value in alf other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termsheets.

WA WA waA

. Numberof Aggregate Remaining % Loans by Remaining  Remaining  Debt-to-Income WA Gross WA Loan-to-Value

INEXT INTEREST RATE ADJUSTMENT DATE(ARMs ONLY) Mortgage Loans Principal Balance Principal Balance Term Ratio{1) Coupon  FICO{2) Ratio(3)
2004-12 1 $75,660.14 0.05% 281 .43.00% . 10.000% 554 81.25%
2005-01 .3 153,272.96 0.10 282 36.01 8.733 526 8101
2005-11 { 173,282.36 0.12 352 0.00 7.990 509 85.00
2006-01 2 . 382,881.20 0.26 354 0.00 7019 688 80.00
2006-02 8 1,702,515.03 1.14 355 39.82 6.434 629 79.71
2006-03 . 26 6,674,442.42 4.48 356 4093 5.896 645 7837
2006-04 97 19,937,633.90 13.39 357 43.23 5.486 666 80.34
2006-05 ' 123 2791170113 18.74 358 42.70 5.755 655 7945
2006-06 180 41,067,034.83 2157 359 .43.06 6.137 661 79.49
2006-07 120 26,283,553.00 17.65 360 4225 6.357 671 . 7822
2007-01 1 111,006.27 0.07 354 .0.00 6.500 763 80.00
2007-02 3 578,643.23 0.39 355 3493 7.196 629 8391
2007-03 .8 1,751,044.38 1.18 356 4643 6.641 631 79.85
2007-04 16 2,546,395.24 1.7 357 4286 6.068 655 79.48
2007-05 21 3,967,255.00 2.66 352 41.87 5.819 660 79.87
2007-06 45 8,109,024.77 5.44 359 43.16 6.252 665 79.30
200707 34 7,061,838.00 4.74 360 4275 6.152 677 7532
2009-04 1 69,749.04 0.05 357 39.17 5.500 632 73.68
200906 - 3 -.382,525.00 0.26 359 38.67 5.903 758 78.71

Total: 693 $148,939,461.90 100.00% 358 ~42.71% - . 6.026% - 662 79.34%
(1) The Weighted Average Debt-to-Income Ratio is caloulated based on 92.91% of the mortgage loans by scheduled principal balance tat have valid Debt-to-lncome Raties .

{2) The Weighted Average FICO Score is mlcu.)atcd based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

{3) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance ofthe mortgage loan plus any senior lien
balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of purchases and is the appraised
value in all other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termsheets, '

Disclaimer: This materiul is provided to you solely for informational es, is intended for your use only and does not itute an offer or i a solicitation of an offer or commitment, or any advice or recommendution, to
Y, Pad y i

enter. uvm or conclude any transaction (whether on the indicative terms shown or otherwise). This material has been prepared by CSFB based on ussumptions and parameters determined by it in good faith. It is important that you

di d that those ptions and parameters are not the only ones that might reasonably have been selected or thai could apply in connection with the preparation of these materials or an assessment of the
lran:aclwn described ubove. A variety of other or additional assumptions or parameters, or other market factors and other considerations, could result in different contemporaneous good faith analyses or assessment of the
transaction described above. Past performance should not be taken as an indication or guarantee of future performance, and no representation or warranty, express or implied is made regarding future performance. Opinions and
estimates may be changed without notice. The information set forth above has been obtained from.or based upon sources believed by CSFB to be reliable, but CSFB does not represent or warrant its accuracy or completeness. This
material does not purport to contain all of the information.that un interested party may desire. In all cases, interested parties should conduct their own investigution and analysis of the transaction(s) described in these materials and of
the data set forth in them. Each person receiving these materials should make an independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB
may, from time to time, participate or invest in other financing transactions with the issuers of the securities referred to herein, perform services for or solicit business from such issuers, and/or have a position or effect iransactions in
the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and are intended for sale only to sophisticated investors who are capable of undersianding und assuming the
risks involved. The market value of any structured security may be affected by changes in.economic, financial and political factors {including, but ot limited to, spot and forward interest and exchange rates). time to maturity, market
conditions and volatility and the credit qualily of uny issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own investigation and analysis of the product and consult with its own
professional advisers as to the risks involved in making such a purchase.
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Home Equity Mortgage Loan Portfolio  Sqgxon Asset Securities Trust 2004-2 -~ Balance: 157,816,727

Group 2; Silent Seconds Asset-Backed Securities . 741 records

WA WA WA

Numberof Aggregate Remaint % Loans by Remaint Remaining Debtto-Income WA Gross WA Loar-to-Vahue

OCCUPANCY STATUS OF THE LOANS Mortgage Loans Principal Balance Principal Balance Term Ratio{l) Coupon  FICO{2) Ratio(3)
Primary Home 738 $157,486,417.00 99.79% 358 42.55% 6.050% 662 79.18%
Investment 2 305,949.32 0.19 358 4141 6.446 607 7527

Second Home . 1 24,360.31 0.02 282 .46.00 10.250 543 70.00

Total: . . 741 $157,816,726.64 100.00% 358 42.56% 6.052% 661 79.17%

(1) The Weighted Average Dett-to-Income Ratio is calculated based on 92.85% of the mostgage loans by scheduled principal balance that have valid Debt-to-Income Ratios

(2) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

{3) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (exp d as a percentage) of the eriginal scheduled principal balance of the mortgage loan plus any senior lien
balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i} the purchase price and (ii) the appraised value in the case of purchases and is the appraised
wvalue in all other cases. This is consistent with definition for Combined Loan-to-Vatue Ratio in the Termsheets.

WA WA WA

Numberof A gate Remainis % Loans by Remaint Remaini Debt-to-Income WA Gross WA Loan-to-Value

Documentation Level Mortgage Loans Principal Balance Principal Balance Term Ratio(1) Coupon  FICO(2) Ratio(3)
Full Documentation 442 $89,708,956.60 56.84% 357 43.48% 5.504% 649 80.10%
Stated Documenation - . 289 65,140,613.23 41.28 358 41.46 6.222 681 7795
Limited Documentation 9 - 2,907,039.38 1.84 357 32.62 6.743 612 78.04
No Rativ 1 60,117.43 0.04 280 .1.00 9.000 564 64.16
Totah: 341 .5157,816,726.64 100.00% 358 -42.56% 6.052% 661 79.17%

(1) The Weighted Average Debt-to-Income Ratio is calculated based on 92.85% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios

(2) The Weighted Average FICO Score is caloulated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO. Scores.

{3) The Loan-to-Value Ratio of a mortgage loan (i ing a second ge toart) is equal to the ratio (exp dasap ge) of the original d principal balance of the mortgage loan plus any senior lien
balances and the fair market vatue of the mortgages premises at the time ofongmanmL The fair market value is the Iwwer of (i) the purchase price and {ji) the appraised value in the case of purchases and is the appraised .
wvalue in all other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termsheets.

WA WA WA

) Number of Aggregate Remaini % Loans by Rernaini Remaini Debt+to-Income WA Gross WA Loan-to-Value
Loan Purpose Mortgage Loans Principal Balance Principal Balance Term Ratiof1) Coupon  FICO{(2) Ratio(3)
Purchase 514 $106,133,718.85 67.25% 358 42.79% 6.001% 670 79.87%
Refinance - Cash Out 194 45,880,865.11 29.07 356 4229 6.132 645 7.7
Refinance - Rate/Term 33 5,802,142.63 368 357 39.61 6.340 633 77.30
Total: 741 $157,816,726.64 100.00% 358 42.56% 6.052% 661 79.17%

(1) The Weighted Average Debt-to-Income Ratio is calculated based on 92.85% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios
(2) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores
(3) The Loan-o-Value Ratio of a ge toan (including a second ge loan) is equal to the ratio (exp d of the original scheduled principal balance of the mortgage loan plus any senior lien

batances and the fair market value of the mongags premises at the time ofongmanon The fair market value is thc low:r of (i) the purchase price and (i) the appraised value in the case of purchases and is the appraised
value in all other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termsheets.

WA WA WA
- * Numberof Aggregate Remaini % Loans by. Remaini Remaini Debt-to-Income . WA Gross WA Loan-tw-Value
INDEX TYPE : . Mortgage Loans Principal Balance Principal Balance Term Ratio(l)  Coupon  FICO(2) Ratio(3)
6 Month LIBOR : 693 $148,939.461.90 94.37% 358 CN% 6.026% 662 79.34%
Fixed Rate 48 8,877,264.74 .5.63 346 39.95 6.484 659 76.27
Total: 741 $157,816,726.64 100.00% 358 42.56% . 6052% 66l 19.17%

(1) The Weighted Average Debt-m-lmome Ratio 15 calculated based on $2.85% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios.
(2) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores
(3) The Loan-to-Value Ratio of a loan (including a second loan) is equal to the ratio (exp asap tage) of the original scheduled principa! balance of the mortgage loan plus any senior lien

balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (i} the appraised value in the case of purchases and is the appraised
walue in all other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termsheets.

Disclaimer: This material is provided to vou solely for informational purposes, is intended for vour use only and does ot itute an offer or i a solicitation of un offer or i or any advice or recommendation, to
enter into or conclude any transaction (whether on the indicative terms shown or otherwise). This material has been prepured by CSFB based on assumptions and parameters determined by it in good faith. It is important that you
{recipient) unde d that those wptions and parameters are not the only ones that might reasonably have been sefecied or that could apply int connection with the preparation of these materials or an assessment of the
tremsaction described above. A variety of other or udditional assumptions or. parameters, or other market fuciors and other considerations, could result in different contemporaneous good faith analyses or assessment of the
transaction described above. Past performasce should not be taken as an indication or guarantee of future performance, and no representation or warranty, express or implied is made regarding future performance. Opinions and
estimates may be changed without notice. The information set forth above has been obtained from or bused upon sources believed by CSFB to be reliable, but CSFB does not represent or warrant its accuracy or completeness, This
material. does not purport to contain all of the information that an interested party may desire. In all cases, interested parties should conduct their own investigation and analysis of the transaction(s) described in these materials und of
the data sei forth in them. Each person receiving these materials should make an independeni assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB
may. from time (o time, participale or invest in other financing transactions with the issuers of the securities referred to herein, perform services for or solicit business from such. issuers, andfor have @ position or effect transactions in
the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and are imended for sale only to sophisticated investors who are capable of understanding ond assuming the
risks involved. The marke! value of any structured security may be affected by changes in economic, financial and political foctors (including, but not limited to, spot and forward imterest and exchange rates), time to maturity, market
conditions and volaiility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a siructured product should conduct its own investigation and analysis of the product and corsult with its own
professional advisers as 10 the risks involved in muking suck a purchase,
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Home Equity Mortgage Loan Portfolic - Suxon Asset Securities Trust 2004-2 Balance: 157,816,727

Group 2; Silent Seconds : : Asset-Backed Securities 741 records

WA WA WA

. Numberof Aggregate Remaining % Loans by Remaining Remaining  Debt-to-Income WA Gross WA Loan-to-Value

PROPERTY TYPES OF THE LOANS Mortgage Loans Principal Balance Principal Balance Term Ratio( 1) Coupon _ FICO(2) Ratio(3)
Single Famity. Detached 529 $112,045,754.66 71.00% 357 42.73% 6.057% 659, 78.97%
Plannied Unit Development ! 123 29,533,432.52 187 358 42.16 6.096 658 .19.74
Condominium Low-Rise 61 10,641,660.86 6.74 358 41.80 5713 693 79.03
Two to Four Family 7 1,830,764.49 116 357 48.12 2.049 634 81.79
Townhouse 9 1,354,758.27 0.86 358 39.25 6.078 647 80.00
Condominium High-Rise . 6 1,286,904.24 .0.32 359 43.02 6.244 680 7891
Single Family Attached 6 1,123,451.60 .0.71 358 41.53 5.765 703 80.00
Total: ) ... 741 .5157,816,726.64 100.00% 358 42.56% 6.052% 661 79.17%

(1) The Weighted Average Debt-to-Income Ratio is calculated based on 92.85% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios

(2) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(3) The Loan-to-Value Ratio of a loan (including 2 second Toan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus any senior lien
balances and the fzir market value of the mortgages premises at the time of erigination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of purchases and is the appraised
value in all other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termsheets.

WA WA WA

. - Numberof Aggregate Remaining % Loans by Remaining  Remaining  Debt-to-Income WA Gross WA  Loan-to-Value

Mortgage Loan Types ) Mortgage Loans Principal Balance Principal Balance Term Ratio( 1) Coupon  FICO{2) Ratio(3)
2/28 6 Mo LIBOR 3 Yr Interest-Only ARM 347 588,636,085.15 56.16% 359 43.09% 5.900% 667 . 79.13%
2/28 6 Mo LIBOR ARM 210 35,496,962.72 2249 358 4171 . 6216 647 To19.73
3/27.6 Mo LIBOR 5 Yr Interest-Only ARM 56 12,113,407.83 768 359 4299 6.026 666 . 19.04
3/27 6 Mo LIBOR ARM 70 11,239,793.07 7.12 358 4235 6.340 660 80.11
30 YearFixed Rate - 37 6,198435.35 39 355 38.80 6.693 649 75.78
30 Year 5 Yr Interest-Only Fixed Rate 8 2,055,864.75 130 358 - 4282 6043 - 677 79.62
ARM322-5Yr10 1 1391,999.95 0.25 298° -0.00 5.750 680 80.00
5/25.6 Mo LIBOR 3 Yr Interest-Only ARM 3 382,525.00 0.24 359 38.67 5.903 758 78.71
3/27 6 Mo LIBOR 3 Yr Interest-Only ARM | 380,000.00 024 359 4430 7.063 705 80.00
15 Year Fixed Rate 1 300,000.00 0.19 180 44.76 5.675 689 75.00
6 Month LIBOR ARM 4 228.933.10 0.15 282 3832 9.152 535 81.09
20 Year Fixed 1 163,200.00 0.10 240 27.20 6.225 684 80.00
25 Year Fixed Rate i 159,764.64 - 010 299 4639 5875 713 50.79
5725 6 Mo LIBOR ARM 1 69,749.04 .0.04 357 3917 5.500 632 73.68
Total: ) 741 $157,816,726.64 100.00% 358 42.56% 6.052% 661 79.17%

(1) The Weighted Average Debi-to-Income Ratio is calculated based on 92.85% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios
(2) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO. Scores
(3) The Loan-to-Value Ratio of a mortgage loan (including a second toan) is equal to the ratio (sxpressed as a percentage) of the original scheduled principal balance of the mortgage loan plus any senior lien

balanices and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i} the purchase price and (ji) the appraised value in the case of purchases and is the appraised
value in all other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termsheets.

Disclaimer:This material is provided to you solely for. informational purposes, is.intended for your use only and dves not itute an offer or 7 a solicitation of an offer or commitment, or any advice or recommendation, to
enter into ar conclude any transaction (whether on the indicative terms shown or otherwise). This material has been prepared by CSFB based on assumptions and parameters. determined by it in good faith. It is important that you
(recipient) und d that those. ptions and parameters are not the only anes that might reasonably have been selected or that could apply in connection with.the preparation of these materials or an assessment of the
transuaction described above. A variety of other or additional assumptions or parameters, or other. market foctors and other considerations, could result in different contemporaneous good faith analyses or assessment of the
transaction described above. Past performance should not be taken s an indication or g of future perf ce, and no rep: fon or warranty, express or implied is made regarding future performance. Opinions and
estimates may be changed without notice. The information set forth above kas been obtained from or based upon sources believed by CSFB to be reliable, but CSFB does not represent or warrent its accuracy or completeness. This

- material does rot purport to contain all of the information that an interested party may desire. In all cases, interested parties should conduct their own. investigation and analysis of the transaction(s) described in these materials and of
the data set forth in them. Each person receiving these materials should make an independent assessment of the merits of pursuing a transaction described in these materials and should consull their own professional advisors. CSFB
may. from time to time, participate or invest in other financing transuctions with the issuers.of the securities referred to herein, perform services for or solicit business from such issuers, and/or have a position or effect transactions in
the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and ure intended for sale only to sophisticated investors who are capable of understanding and assuming the
risks involved. The market value of any structured security may be affected by changes in economic, financial and political factors (including, but not limited to, spot and forward interest and exchunge rates), time to maturity, market
conditions and volatility and the credit quality of any issuer.or reference issuer. Any investor interested in purchusing a structured product should conduct its own investigation and analysis of the product and consult with its own
professional advisers as to the risks involved in making such a purchase.
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Home Equity Mortgage Loan Portfolio - Saxon Asset Securities Trust 2004-2 . Balance: 157,816,727

Group 2; Silent Seconds Asset-Backed Securities 741 records
WA WA WA
Numberof Aggregate Remaining % Loans by Remaining  Remaining  Debt-to-Income WA Gross WA Loan-to-Value
GEOGRAPHIC DISTRIBUTION OF THE MORTGAGED PROPERTIES  Mortgage Loans Principal Balance Principal Batance Term Ratio 1} Coupon  FICO(2) Ratio(3)
Alaska 5 $1,047,913.83 0.66% 358 47.04% 5.749% 679 80.00%
Arizona 19 2,303,289.52 146 356 4233 6.281 652 81.03
Arkansas 3 332,819.49 021 348 4253 6.689 621 80.00
California 208 58,546,633.42 37.10 358 4290 5.809 668 75.20
Colerado .19 3,373,695.55 214 358 38.69 6.081 675 80.59
Connecticut 4 925,182.56 0.59 357 44.55 6.273 629 81.91
Delaware 2 208,596.87 0.13 359 4153 6.079 634 8224
Florida 53 9,024.642.00 572 357 41.24 . 6.255 669 78.63
Georgia 40 7,687,396.18 4387 358 40.12 6.623 641 79.35
fdaho 3 427,703.75 0.27 358 4241 6.235 662 80.00
{liinois . 26 5,674.170.08 3.60 359 4211 6.667 647 78.79
Indiana 3 237,897.21 0.15 356 3573 7.458 615 78.61
lowa 2 166,947.49 o1 359 4131 6.119 662 80.00
Kansas 3 402,752.55 0.26 358 47.00 6.158 660 -78.04
Kentucky 3 276.766.36 Q.18 335 41.70 7.542 627 8161
Louisiana o1 24,360.31 0.02 282 46.00 10250 543 70.00
Maryland . 50 11,951,361.58 7.57 359 44.48 6,134 658 79.51
Massachusetts 3 743,336.38 047 358 47.73 5.216 685 78.46
Michigan 1 187324471 1.19 357 42.56 6.176 645 80.50
Minnesota 4 843,400.00 0.53 359 3175 5.783 673 7479
Mississippi 3 313,286.72 0.20 359 40.38 7.107 625 79.15
Missouri 4 356,942.39 023 358 3328 6.818 595 7732
Nebraska 7 861,501.34 0.55 335 42.05 5.984 659 78.37
Nevada 19 3,627,142.81 2.30 359 40.66 6.301 669 78.90
New Jersey 2 516,858.12 033 354 .0.00 7.358 662 80.00
New Mexico | 2 262,217.35 0.17 . 359 36.28 6.250 615 80.00
New York 14 3,991,416.46 2.53 345 41.54 5.581 657 . 7865
North Carolina - . 11 1,374,744.91 087 353 4322 6907 - 643 LT
Ohio .19 2,392,508.23 1.52 358 42.i9 6293 667 80.64
Okiahoma 10 1,098,742.33 0.70 359 41.77 7048 663 78.87
Oregon 28 4,943,408.82 313 358 4243 5.840 - 669 79.85
Pennsytvania 14 2,429,503.71 1.54 358 4492 5.960 652 78.69
Rhode Island 1 164,496.13 0.10 356 ( 0.00 8.500 353 85.00
South Carolina 1 399,200.00 0.25 360 ! 3170 7.990 551 80.00
Tennessee 10 2,266,799.82 1.44 359 45.68 6.832 647 67.06
Texas 6 688,710.40 044 352 3493 7.288 630 80.35
Utah 12 2,231,498.27 1.41 359 44.96 6.258 662 81.16
Washington 43 7.706,109.84 4388 358 4197 5.926 653 78.62
Virginia .. 62 14,540,342.51 921 358 4298 5.837 669 79.88
West Virginia 2 472,951.95 0.30 359 3%.82 6.141 634 85.01
Wisconsin 8 997,036.79 0.63 359 4359 6.384 671 79.03
Wyoming 1 108,597.90 0.07 358 0.00 6.375 610 80.00
Total: . 741 $157,816,726.64 100.00% 358 42.56% 6.052% - 661 79.17%
Number of States Represented: 42
(1) The Weighted Average Debt-to-Income Ratio is calculated based on 92.85% of the mortgage loans by scheduled principal balance that have valid Debt-to-lncome Ratios
{2) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores
{3) The Loan-to-Value Ratio of a gage loan (including a second lcan) is equal to the ratio (expressed as a percentage) of the criginal scheduled principal balance of the mortgage loan plus any senior lien
balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of purchases and is the appraised
wvalue in all other cases. This is g with definition for Combinad Loan-to-Value Ratio in the Termsheets.
Disclaimer:This material is provided.to you solely for informational purposes, is intended for your use onty and does not itute an offer or i a solicil of an offer or commitment, or any advice or recommendation, to
enter.into orconv.’ude any transaction (whether on the indicative lerms shown or otherwise). This material has been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important that you
{recipi d that those ptions and pa; are not the only ones that might reasonably have been selected or that could apply in connection with the preparation of i these materials or an ussessment of the

transaction described ubove. A variety of other or additional assumptions or parameiers, or other market fuctors and other considerations, could result in different contemporaneous good faith analyses or assessment of the
transaction described above, Pust performance should not be taken as an indicaiion or guarantee of future performance, and no representation or warrunty, express or implied is made regurding future performance. Opinions and
estimates may be changed withoul notice. The information set forth above hus been obtained from or based upon sources believed by CSFB to be reliable, but CSFB does not represent or warrant its accuracy or completeness. This
material does not purport to contain ail of the information that an interested party may desire. In all cases, intérested parties should conduct their own investigation and analysis of the transaction(s) described in these materials and of
the data sei forth in ikem. Each person receiving these materials should make an independe of the merits of p ing a ion described in these materials and should consult their own professional advisars. CSFB
may. from time o time, participate or. invesl (n other financing transactions with the issuers of the securities referred to herein, perform services for or solicit business from such issuers, und/or have a position or effect transactions in
the securiiies or derivatives theregf. Structured securities are complex instruments, typically involve a high degree of risk and are intended for sale only to sophisticated investors who are capable of undersianding and assuming the
risks involved. The market value of any structured security. may be affected by changes in economic, financial and political factors fincleding, but not limited to, spot and forward interest and exchange rates), time to maturity, market

. conditions and volatility and the credit gualily of uny issuer or.reference issuer. Any investor interested in purchasing a structured product should conduct its own investigation and analysis of the product and consult with its own
professional advisers as to the risks involved in making such a purchase.
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Home Equity Mortgage Loan Portfolio- - Sgxon Asset Securities Trust 2004-2 Balance: 157,816,727

Group 2; Silent Seconds Asset-Backed Securities 741 records
WA WA WA
Number of  Aggregate Remainil % Loans by Remaini Remuini Debtto-Income WA Gross WA Loan-to-Value
Credit Score Mortgage Loans Principal Balance Principal Balance Term Ratio{1) Coupon _ FICO(2) Ratio(3)
501-525 3 $1,284,089.78 0.81% 355 44.17% 8372% 515 80.85%
526 - 550 11 1,661,596.3% 105 353 3675 7918 541 7774
‘| 551.-575 19 5.754,092.19 365 357 42.27 7.650 558 74.19
576 - 600 28 5.371,545.08 3.40 358 44.76 6.678 591 79.54
601 -625 o122 24,007,549.53 1521 358 4282 6.061 614 79.52
626 - 650 123 26,097,374.22 16.54 358 43.25 5.948 638 80.03
651 -675 157 34,078,947.75 21.59 358 4272 5.902 663 78.40
676 -700 g 24,059,013.64 1524 354 4269 5937 687 79.64
q01.-725 72 17,941,575.91 1137 358 4173 5.907 712 79.61
726 -750 50 10,317,925.38 6.54 359 41.32 5.739 738 79.23
751775 29 6,148372.77 350 359 41.48 5.638 762 79.42
776 - 800 2 552,000.00 035 359 4342 5.701 780 80.00
801 - 825 2 542,644.00 0.34 360 45.61 6.571 306 80.00
Total: 741 5157,816,726.64 100.00% 358 42.56% 6.052% 661 79.17%
Minimum: 504
Maximum: §20

Weighted Average: 661.5
{1) The Weighted Average Debt-to-Income Ratio is calculated based on $2.85% of the mortgage loans by scheduled principal batance that have vatid Debt-to-Income Ratios

(2) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(3) The Loan-to-Value Ratio of a ge loan (including a second loan) is equal to the ratio (exp dasap ge) of the original scheduled principal balance of the morntgage loan plus any senior lien
balances and the fair market value of the gages premises at the time of origination. The fair market value is the lower of (i) Lhe purchase price and (ii) the appraised value in the case of purchases and is the appraised
value in all other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termsheets.

wa wa i wa

Number of  Aggregate Remaini % Loans by Remaining Remaining Debt-to-Income WA Gruss~ .WA Loanto-Value

CREDIT GRADE Mortgage Loans Principa! Balance Principal alance Term Ratio(1) Coupon _ FICO(2) Ratio{3)
A i $23,954,138.42 15.18% 357 43.51% 6.199% 616 78.21%
A- 53 11.031,970.87 6.99 356 40.68 7.468 581 78.62
A+ 524 114,453,652.73 72.52 358 4247 5.872 631 79.44
B 16 2,128,715.09 135 352 4290 7.341 575 - 76.20
C 3 204,473.40 0.13 308 29.2% 8670 600 80.00
SD 34 6.043,776.13 3.83 356 4335 5.740 655 79.89
Total: 741 $157,816,726.64 100.00% 358 42.56% 6.052% 661 79.17%

(1) The Weighted Average Debt-to-Income Ratio is catculated based on 92.85% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios
(2) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by. scheduled principal balance that have valid FICO Scores

(3) The Loan-to-Value Ratio of a mortgage loan (including 2 second mortgage loan) is equal to the ratio {expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus any senior lien
balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case ofpun:hascs and is the appraised

value in all other cases. This is consi with definition for Combined Loan-to-Value Ratio in the Termsheets.
WA WA WA
Number of  Aggregate Remaini; % Loans by Remaini Remaini Debt-to-I WA Gross WA Loan-to-Value
AMORTIZATION TYPE Mortgage Loans Principal Balance Principal Balance Term Ratio(1) Coupon  FICO(2) Ratio(3)
Fully Amortizing ) 325 $93,856,843.92 34.13% 356 41.44% 6.304% 650 79.24%
Iaterest Only 416 103,959,882.72 65.87 358 43.06 5.92t 667 79.13
Total: 741 $157,816,726.64 - 100.00% 358 42.56% .6.052% 661 19.17%

O Tbe Weighted Average Debt-to-Income Ratio is calculated based on 92.85% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios

(2) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage Joans by scheduled principal balance that have valid FICO Scores

{3) The Loan-o-Value Ratio of 2 |aaﬁ\' tuding 2 second gage loan) is equal to the ratio (exp dasa p tage) of the original schedul ‘pﬁncipa!balam:ofhenm,gagelnénphsanysmim\im
balances and the fair market value ofth: mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of purchases and is the appraised
value in all other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termsheets.

Disclaimer:This material is provided to solely for informational purposes, is intended for your use only and does not consiitute an offer or d a solici of an offer or i or any advice or. recommendation, lo
P you P Y v any

enter into or conclude any transaction (whether on the indicative lerms shown or otherwise). This material has been prepared by CSFB based on ussumptions and parameters determined by it in good faith. It is important that you
(recipiens) unde d that those ions and parameters.are not the only ones.that might reasonably have been selected or that could apply in conneciion with the preparation of these matertals or an assessment of the
transaction described above. A variety of ‘other or additional a:mmptmn: or pammelers, or other market fuctors and other considerations, could remll in different contemporaneous good faith analyses.or assessment of the
transaction described above. Pust performance should not be taken as an indi of fusture perf , and no rep. , express or implied is made regarding ﬁmlre performance. Opinions and
estimates may be changed without notice. The information set forth above has been oblumed  from or bused upon sources believed by CSFB to be relwblz bul CSFB does not represent or warrani its accuracy or completeness. This
material does not purport to contain all.of the information.that an interested party. may desire. In ail cases. imerested parties should conduct their own investigation and analysis of the transaction(s) described in these materials and of
the data set forth in them. Each person receiving these materials should make un independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB
may, from time to time, participate or inves! in other financing fransactions with the issuers of the securities referred 1o herein, perform services for or solicit business from such issuers, and/or have a position or effect transaciions in
the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and are intended for sale only to sophisticated investors who are capable of understanding and assuming the
risks involved. The marke! value of any siructured security may. be gffected by changes in economic. financial and political factors (including, but not limited to, spot and forward interest and exchange rates), time io maturity, markel
conditions and volutitity and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduet its own investigation and unalysis of the product and consult with its own
professional advisers as to the risks involved in making such.a purchase.
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Home Equity Mortgage Loan Portfolio  Saxon Asset Securities Trust 2004-2 Balance: 157,816,727

Group 2; Silent Seconds Asset-Backed Securities 741 records

WA WA WA

Original Prepayment Penalty Term Numberof Aggregate Remaini % Loans by Remainis Remaini Debt-to-Income WA Gross WA Loan-to-Value
(in Months) Mortgage Loans Principal Balance Principal Balance Term Ratie(1) Coupon_ FICO(2) Ratio(3)
0 185 $38,232,670.25 24.23% 358 42.70% 6.368% 657 79.04%
16 4 626,773.51 0.40 358 42.42 7.422 641 80.00
12 . 3 856,496.13 0.54 294 4476 6309 629 21
24 398 89,695,455.38 56.84 358 42.61 5.850 663 7923
30 3 754,775.80 0.48 358 45.82 6.457 654 80.00
36 148 27,650,555.57 17.52 356 42.03 6.221 664 79.10
Total: 741 $157,816,726.64 100.00% 358 42.56% 6.052% 661 79.17%

(1) The Weighted Average Debt-to-Income Ratio is calculated based on 92.85% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios

(2) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principat balance that have valid FICO Scores

(3) The Loan-to-Value Ratio of a mortgage Joan {including a second mortgage loan) is equal to the ratio (exp dasap ) of the original principal balarce of the mortgage loan plus any senior lien
balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the Jower of (i) the purchase price and (ii} the appraised value in the case of purchases and is the appraised
wvalue in all other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termsheets.

Disclaimer:This material is provided to you solely for informational purposes, is intended for your use only and does not itute an offer or i a solicitation of an offer or commitmerit, or any advice or recommendation, to
enter Lnlo or conclude any transaction (whether on the indicative lerms shown or otherwise). This material has been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important that you

e d that those ptions.and p are not the only ones that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the
lmn.mcuon described above. A variety. of other or. uddmmml assumptions or parameters, or other markei factors and other considerations, could result in different contemporaneous good faith analvses or assessment of the
iransaction described above. Past performance should noi be wuken as an indication or guaruntee of finure performance, and no representation or warranty, express or implied is made regarding future performance. Opinions and
estimates may be changed without notice. The information set forth above has been obtained from or bused upon sources believed by CSFB to be reliable, but CSFB does not represent or warrant its accurucy or completeness. This
material does not purport 1o contain ail of the information that an interesied party may desire. In all cases, interested parties should conduct their own investigation and analysis of the tronsaction(s) described in these materials and of
the data set forth in them. Each.person receiving these materiols should make an independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors, CSFB
may, from time to time, participate or invest in other financing transactions with the issuers of the securities referred 10 herein, perform services for or solicit business from such issuers, and/or have a position or effect transactions in
the securities or derivatives thereof. Structured securities are complex instruments, tvpically involve a high degree of risk and are intended for sale only.to sophisticated investors who are capable of understanding and assuming the
risks involved, The market value of any structured security. may be affected by changes in economic, financial and political fuctors (including, but not limited to, spot and forward interest and exchange rates), time to maturity, market
conditions and volatility and the credit qualily of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own investigation and analysis of the product and consult with its own
professional advisers as to the risks involved in making such a purchase.
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Home Equity Mortgage Loan Portfolio  Suxon Asset Securities Trust 2004-2 - Balance: 531,588,782

Group 2 Asset-Backed Securities 2,853 records
WA WA WA
Numberof Aggregate Remaining % Loans by Remaining  Remaining Debt-to-Income WA Gross WA Loan-to-Value
REMAINING PRINCIPAL BALANCES OF THE LOANS Mongage Loans ___ Principal Balance Principal Balance Term Ratio(l)  Coupon _FICO() Ratio(3)
$0.01 10 $50.000.00 104 $3,860,511.40 0.13% 273 3D64%  9016% 612 69.75%
$50,000.01 to §100.000.00 611 46,336,525.90 8.72 335 3734 7.439 612 78.15
$100,000.01 10 §150,000.00 668 83,094,969.56 15.63 351 39.45 6.942 618 80.75
$150,000.01 to 5200.000.00 a7 82,425,064.53 15.51 354 39.69 6580 628 80.51
$200,000.01 to 5250.000.00 343 77,030,436.44 1449 357 4123 6550 624 81.57
5250,000.01 to §300,000.00 242 66,351,883.48 1248 356 4159 6398 632 80.14
$300,000.01 to $350,000.00 131 42,710,271.23 8.03 359 41.18 6.333 632 81.43
$350,000.01 to 5400,000.00 1o 41,529,509.15 781 356 409 6532 632 3023
$400,000.01 to $450,000.00 67 28,566,881.68 537 357 4188 6317 639 80.88
$450,000.01 to $500,000.00 a7 22,695,208.12 427 359 a2 6.142 633 7995
$500,000.01 to §550,000.00 0 10,611,837.13 200 359 43.43 6474 618 77.04
$550.000.01 to $600,000.00 17 9,829,433.07 185 359 4001 6948 593 74.80
$600,000.01 to $650,000.00 6 3,761,712.09 071 358 4255 9.368 575 7637
| $650.000.01 10 $700,000.00 3 202802925 038 359 41.14 8.133 623 65.82
$700.000.01 to $750,000.00 5 3,637,500.01 0.68 359 4481 7820 610 65.49
$750,000.01 to $800.000.00 3 2,367,500.00 045 360 46.84 7319 593 69.50
$850,000.01 to 5900.000.00 2 1,241,509.33 033 320 4231 o110 533 6934
$900,000.01 to §950,000.00 i 910,000.00 0.17 359 3274 7250 547 7280
£950,000.01 to 54,000,000.00 t 1,000,000.00 019 360 4784 7375 666 5333
$1,050,000.01 to $1,100,000.00 ! 1,100,000.00 021 359 44.47 7375 556 57.89
Total: 2853 $531,588,78237 100.00% 353 4056%  6701% 624 19.86%

Mirimum: $5,192.23
Maximum: $1,100,000.00
Average: $186.326.25

(1) The Weighted Average Debt-to-Income Ratio is calculated based on 94.12% of the mortgage loans by scheduled principal balance that have vatid Debt-to-Income Ratios ‘

| (2) The Weighted Average FICO Score is calculated based on 99.85% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(3) The Lean-to- Value Ratio of a mortgage loan (including & second moctgage loan) is equal to the ratio {expressed as a percentage] of the original scheduled principal balance of the mortgage loan plus any senior lien
balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (i) the appraised valuz in the case of purchases and is the appraised
value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

WA WA WA

Numberof Aggregate Remaining % Loans by Remaining  Remaining  Debt-to-Income WA Gross WA  Loan-to-Value

CURRENT MORTGAGE RATES OF THE LOANS Mortgage Loans Principal Balance Principal Balance Term Ratio(1) Coupon _ FICO{2) Ratio(3)
4.001% to 4.500% 12 $2,698,492.87 0.51% 358 41.44% 4.500% 671 77.59%
4.501% to 5.000% 64 16,241,307.87 3.06 358 4191 4.856 671 78.89
$.001% to 5.500% 225 54,029,132.02 106 358 4244 5.366 663 79.15
1 5.501% to 6.000% 558 118,350,808.44 2226 354 40.12 5.814 652 79.20
6.001% 10 6.500% 496 92,955,674.81 1742 353 40.75 6.328 639 80.25
6.501% to 7.000% 454 81,151,155.35 15.27 352 39.49 6.797 629 80.68
7.001% to 7.500% 297 59,607,495.43 121 354 40.4) 7311 604 80.11
7.501% to0 8.000% 254 43,118,472.31 8.1 355 40.82 7.806 575 82.20
8.001%'to 8.500% 124 18,997,035.27 357 353 39.85 8.320 571 8224
8.501% to 9.000% 145 20,416,611.06 384 351 3995 8.787 536 79.87
9.001% to 9.500% 57 6,227,863.10 17 346 4127 9.289 551 7835
9.501% to 10.000% . 65 8,348,118.01 1.57 324 4170 9.829 538 75.05
10.001% o 10.500% 36 2,552,036.83 048 326 3857 10.289 550 75.53
10.501% to 11.000% 26 3,069,979.04 0.58 329 39.79 10.780 553 66.66
11.001% to 11.500% 22 2,179,828.11 041 22 41.40 11232 557 74.20
11.501% to 12.000% 13 797,051.98 0.15 312 41.95 11732 568 66.84
12.001% to 12.500% 1 173,907.94 0.03 358 60.66 12375 597 60.00
12.501% to 13.000% 4 673,811.93 0.13 346 3991 12,643 521 82.34
Total: 2,853 $531,588,782.37 100.00% 353 40.56% 6.701% 624 19.86%

Minimum:  4.500
Maximum: 12990
Weighted Average: 6.701

{1) The Weighted Average Debt-to-Income Ratio is calculated based on 94.12% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios

(2} The Weighted Average FICO Score is calculated based on 99.85% of the mortgage loans by scheduled principal balance that have valid FICO Scores

{3} The Loan-to-Value Ratio of 2 loan (including a second loan} is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the morngage loan plus any senior lien
belances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ji) the appraised value in the case of purchases and is the appraised
value in all other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termshests,

L

Disclaimer:This material is provided to you solely for informational purposes, is imended for your use only and does not itute an offer or i a soliciation of an offer or commitment. or any advice or recommendation, to
enter into or conclude any transoction (whether on the indicative terms shown or otherwise). This material has been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important that you
{recipient) und. d that those ptions and pa are ot the orly ones that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the
tunsaction described above. A variety of other or additional assumptions or parameters. or other market factors and other considerations, could result in different contemporaneous good foith analyses or assessment of the
wrunsaction described above. Pust performance should not be taken as an indication or guarantee of fulure performance, and no representation or warranty, express or implied is mode regarding future performance. Opinions and
estimates may be changed without notice. The information set forth above hus been obuained from or based upon sources believed by CSFR to be refiable, but CSFB does not represent or warrant its accuracy or completeness. This
material does not purpor! to contain all of the information that an interested party may desire. In all cases, interested parties should conduct their own investigation and analysis of the transaction(s) described in these muerials and of
the data set forth in them. Each person receiving these materials should make an independ of the merits of pursuing a ion deseribed in these materials and should consult their own professional advisors, CSFB
may. from time fo time, participate or invest in other financing transactions with the issuers of the securities referred to herein, perform services for or solicit business from such issuers, and/or have a position or effect iransactions in
the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and are intended for sale only 1o sophisticated investors who are capable of understunding and assuming the
risks involved. The market value of any structured security may be affected by chunges in economic, financial and political factors (including, but not limited to, spot and forward interest and exchange rates), time o maturity, market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor inierested in purchasing a structured product should conduct its own investigation and analysis of the product and consult with its own
professional advisers as o the risks involved in making such a purchase.
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Home Equity Mortgage Loan Portfolio

Saxon Asset Securities Trust 2004-2

Balance: 531,588,782

Group 2 Asset-Backed Securities 2,853 records

WA wa WA

Number of Aggregate Remaining % Loans by Remaining  Remaining  Delt-to-Income WA Gross WA Loan-to-Value

ORIGINAL COMBINED LOAN-TQ-VALUE RATIO (%) Mortgage Loans Principal Balance Principal Balance Term Ratio(1) Coupon  FICO(2) Ratio(3)
10.001% to 15.000% 1 $49,839.49 0.01% 179 3259%  6.800% 624 10.42%
15.001% to 20.000% I 13,714.59 0.00 100 9.00 8.990 628 16.00
20.001% to 25.000% 6 394,114.65 0.07 343 3523 9.710 615 2330
25.001% to 30.000% 3 416,070.23 0.08 303 .17 7010 605 2182
30.001% to 35.000% 15 1226,615.79 0.23 337 3564 6947 627 31.88
35.001% t0 40.000% ¥ 1,040,337.96 0.20 329 3551 7072 586 38.3
40.001% to 45.000% 14 1,876,752.28 0.35 331 41.29 6.742 601 43.04
45.001% to 50.000% 23 1,827,062.92 0.34 310 32.81 7.655 610 47.94
50.001% to 55.000% 3t 6,107,561.16 115 337 40.57 7.176 640 5264
55.001% to 60.000% 60 12,855,428.85 242 352 40.96 7173 591 5822
60.001% to 65.000% 98 15,089,885.24 3.59 349 39.81 7.202 592 63.57
65.001% to 70.000% 178 32,414,282.42 6.10 354 37.83 7.022 604 68.78
70.001% to 75.000% 272 57,027,851.87 10.73 349 40.22 6.792 613 7397
75.001% to 80.000% 1,093 211,977,651.76 39.88 355 41.10 6.287 644 19.65
80.001% to 85.000% 307 53,381,246.28 10.04 353 40.79 7.041 600 8438
85.001% to 90.000% 534 95,958,650.72 18.05 355 40.59 6.909 610 89.65
90.001% to 95.000% 124 22,053,270.53 4.5 352 4098 7018 640 9421
95.001% to 100.000% 78 13,878,405.63 2.61 356 4098 2.057 669 99.73
Total: 2,853 $531,588,782.37 100.00% 353 40.56% 6.701% 624 79.86%

Minimum: 1042 .
Maximum: 10000 -
Weighted Average by Original Balance: 79.86

(1) The Weighted Average Debt-to-Income Ratio is calculated based on 94.12% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios

| (2) The Weighted Average FICO Score is calculated based on 99.85% of the mortgage loans by scheduled principal balance that have valid FICO Scores

{3) The Loan-to-Value Ratio of a. foan (including a second Toan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus any senior fien
balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case ofpm:hm and is the appraised
value in all other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termsheets.

WA WA WA

Numberof Aggregate Remaining % Loans by Remaining  Remaining  Debt<o-Income WA Gross WA Loan-to-Value

REMAINING MONTHS TO MATURITY OF THE LOANS Mortgage Loans Principal Balance Principal Balance Term Ratio(1) Coupon __ FICO(2) Ratio(3)
<=48 1 $18,491.53 0.00% 42 34.56% 9.625% ni7 52.98%
97t 108 29 1,295,422.27 0.24 101 36.07 9.902 596 74.80
10910 120 8 655,934.25 0.12 118 36.12 6411 648 79.51
133t0 144 1 165,644.52 0.03 141 49.58 6.350 629 43.08
15710 168 2 31,151.84 0.01 161 4192 10773 625 77.02
169 to 180 62 5,835,966.76 o 178 3593 6.702 634 7182
22910 240 39 4,688,062.81 0.38 238 34.52 6.483 659 77.89
2650276 3 153,987.62 0.03 274 40.19 10.400 588 75.00
27710 288 98 7.548,35896 . 142 281 39.40 9.577 590 7487
289 to 300 1" 1,763,999.11 0.33 298 3641 6.306 664 8173
349t 360 2,599 509.431,762.70 95.83 359 40.72 6.653 624 80.06
Total: 2,853 $531,588,782.37 100.00% 353 40.56% 6.701% 624 79.86%

Minimum: 42

Maximum: 360

Weighted Average: 353

{1) The Weighted Average Debt-to~Income Ratio is caleulated based on 94.12% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios

(2) The Wc:ghted Average FICO Score is calculated based on 99.85% of the mongagc loans by scheduled principal balance that have valid FICO Scores

(3) The Loan-to-Value Ratio of a mertgage loan (including a second loan} is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus any senior lien
balanasandmefmrnmﬂce(valmafd\enwngagspremxs&saxmemmofongmatm The fair market value is the lower of (i) the purchase price and {ii) the appraised value mlbeaseofpmchassandnsl}wappmsod
value in all other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termsheets.

Disclaimer: This material is provided 1o you salely for informational purposes, is intended for your use only and does not ftute an offer or i a soficil of an offer or commitment, or any advice or recommendation, to

enter into or conclude uny transaction (whether on the indicative terms shown or otherwise). This material hus been prepared by CSFB based on assumptions and parameters determined by it-in good faith, it is important that you
(recipient) understand that those assumptions and parameters are not the only ones that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the
transaction described above. A wariety of other or additional a.munplwns or parameters, or other market fuctors and other considerations, could result in different contemporaneous good fuith analyses or assessment of the

transaction described ubove. Pust performance should not be taken as an indication or g of future perf , and no repr i arranty, express or implied is made regarding future performance. Opinions and
estimates may be changed without notice. The information set forth above has been oblamd  from or based upon sources believed by CSFB o be relwbl: but CSFB does not represent or warran its accuracy or completeness. This
material does not purport to comain alf of the information that an interested party may desire. In all cases, interested parties should conduct their own investigation and analysis of the transaction(s) described in these materials and of
the data set forth in them. Each person receiving these materials should make an independe of the merits of pursuing a ion described in these materials and should consull their own prafessional advisors. CSFB
may, from time 1o time. participate or invest in other financing transactions with the issuers of the securilies referred to herein, perform services for or sclicit business from such issuers, and/or have a position or effect transuctions in
the securities or derivatives thereof. Structured securities are complex instrumenis, typically involve a high degree of risk and are intended for sale only i0 sophisticated investors who are capable of understunding and assuming the
risks involved. The market value of uny structured security may be affected by changes in economic, financial and political factors (including, but not limited to, spot and forward interest and exchange rates), time to maiurity, market
- conditions and volatility und the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own investigation and analysis of the product und consult with its own
professional advisers as 1o the risks invoived tn making such a purchase. .
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Home Equity Mortgage Loan Portfolio - Saxon Asset Securities Trust 2004-2 Balance: 531,588,782

Group 2 Asset-Backed Securities 2,853 records

WA WA WA

. Numberof  Aggregats ini % Loans by Remaini Remani Debt-to-lncome . WA Gross WA  Loan-to-Value

RANGE OF GROSS MARGINS (ARMs ONLY) Mortgage Loans _ Principal Balance Principal Balance Term Ratio(l)  Coupon FICO(2) .  Retio(3)
2.501% o 3.000% 12 $2,290,445.96 0.51% 358 42.43% 5.340% 674 74.719%
3.001% t0 3.500% 61 13,640,655.38 302 358 40.82 5453 670 79.09
3.501% t0 4.000% 211 47,808,117.836 10.38 358 41.89 5.631 655 79.20
4.001% to 4.500% 269 61,017,654.78 13.50 358 40.77 5.879 649 7972
4.501% to 5.000% 283 58,042,735.70 12.85 357 4129 6.135 636 80.05
5.001% to 5.500% 406 82,480,121.37 1825 358 4122 6.422 634 79.12
5.501% to 6.000% 342 65,668,953.99 1453 358 40.29 6.964 611 81.73
6.001% to 6.500% 266 54,971,350.76 12.17 357 41,00 7.421 602 . 81.39
6.501% 10 7.000%% 205 35,953,749.65 196 35% 4121 7501 569 81,93
7.001% to 7.500% 112 17,460,163.25 3.86 358 40.12 8.665 544 80.54
7.501% to 8.000% 56 6,999,899.84 1.55 359 3832 9.129 552 £80.87
B.001% to 8.500% 20 3,281,098.92 0.73 359 45.24 9.968 552 77.07
'8.501% 10 9.000% 10 1,881,530.36 0.42 359 40.43 10981 525 82.44
9.001% to 9.500% ) 4 353,956.94 0.08 359 45.27 11.529 570 68.86
Total: 2257 $451,850,434.76 100.00% 358 41.02% 6.689% 622 80.26%

Minimum: 2.750%
Maximum: 9.500%
nzwa MARGIN RPRIN: 5.353%

(1) The Weighted Average Debt-to-Income Ratio is calculated based on 93.73% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios

(2) The Weighted Average FICO Score is calculated based on 99.84% of the mortgage loans by scheduled principal batance that have valid FICO Scores

(3) The Loan-to-Value Ratio of a morntgage loan (including a second mortgage loan) is equal to the ratio (exp dasap of the original scheduled principal balance of the mortgage loan plus any senior Jien
balances and the fair market value of the morigages premises at the time of origination. The fair market value is the lcwer of (i) the purchase price and (i) the appraised velue in the case of purchases and is the appraised
‘value in all other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termsheets.

WA S WA ' WA

Numberof Aggregate Remaining % Loans by Remaining  Remaini Debt-to-lncome WA Gross WA Loan-to-Value

MAXIMUM MORTGAGE INTEREST RATES(ARMs ONLY) Mortgage Loans Principal Balance Principal Balance Term Ratio(1) Coupon  FICO(2) Ratio(3)
<= |2.500% 1,052 $232,351,47522 51.42% 358 41.27% 5.769% 651 79.86%
12.501% - 13.000% 32 63,309,449.46 1401 359 4032 6.716 632 81.97
13.001% - 13.500% 235 50,099,518.50 11.0% 359 40.72 7233 604 79.81
13.501% - 14.000% 220 38,216,383.75 8.46 359 41.13 7.690 577 83.09
14.001% - 14.500% 120 19,874,640.93 4.40 358 4011 8.001 580 82.96
14.501% - 15.000% 129 22,089,085.06 4.8% 358 40.54 8.527 541 79.12
15.001% - 15.500% 47 6,691,026.06 148 356 4225 8.908 540 16.44
15.501% ~ 16.000% . 57 7,646,652.89 1.69 352 41.49 9.497 523 1828
16.001% - 16.500% 33 3,534,534.43 0.78 346 ' 4150 9.787 543 T77.64
16.501% - 17.000% 23 4,546,504.56 1.0t 327 4271 10.191 542 68.97
15 1,671,952.31 037 338 40.45 10.943 558 7118

17.501% - 18.000% 9 766,148.23 07 342 3926 11296 563 63.20
18.001% - 18.500% 2 299,824.78 0.07 358 5159 11955 572 64.20
18.501% - 19.000% 3 753,233.58 . Q.47 345 37.56 12455 515 8332

Total: 2,257 $451,850,434.76 100.00% 358 41.02% 6.689% 622 80.26%

Minimum: 10.500%
Maximum: (8.625%
Non-Zero WA LIFECAP RPRIN: 12.775%

(1) The Weighted Average Detx-to-Income Ratio is calculated based on 93.73% of the mortgage loans by scheduled principal batance that have valid Debt-to-Income Ratios

(2) The Weighted Average FICO Score is calculated based on 99.84% of the mortgage loans by scheduled principal balance that have vatid FICO Scores

(3) The Loan-to-Value Ratio of a g¢ loan (including a second foan) is equal to the ratio (exp dasap ige) of the original scheduled principal balance of the mortgage loan plus any senior lien
balances and the fair market value ufthc man‘.gages premises at the time of origination. The fair market value is the lowcr of (i) the pun:hase price and (ii) the appraised value in the case of purchases and i is the appraised
value in all other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termsheets.

Discluimer:This material s provided to you solely for informational purposes, is intended for your use only and does not ftute an offer or i a solicitation of an offer or i or any advice or recommendation, to

enter into or conclude any transaction (whether on the indicative terms shown or otherwise). This material has been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is imporiant that you
{recipient} und d that those piions and, parameten are not the only ones that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the
transaction described above. A variety of other or additi ions or pa s, ar other market factors and other considerations, could result in different contemporaneous good faith analyses or assessment of the
transaction described above. Past performance should not be taken as an indication or guarantee of future performance, and no representation or warranty, express or implied is made regarding future performance. Opinions and
estimates may be changed without notice. The information se1 forth above has been obtuined from or based upon sources believed by CSFB to be reliable; but CSFB does not represent or warran! its accuracy or compleieness. This
material does not purport to contain all of the information that an interested party may desire. In all cases, interested parties should conduct their own investigation and analsis of the transaction(s) described in these materials and of
the data set forth in them. Each person receiving these materials should make an independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors, CSFB
may., from time to time, participate or invest in other financing transactions with the issuers of the securities referred to herein, perform services for or solicit business from such issuers, and/or have a position or effect Iransactions in
the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and are intended for sale only to sophisticated investors who are capable of undersianding and assuming the
risks invotved, The market value of any siructured security may be affected by changes in economic, financial and political fuctors (including, but not limited to, spot and forword interesi and exchange rates), time o maturity, markel
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should condct iis own investigation und analysis of the product and consult with its own
professional advisers as to the risks involved in making such a purchase.
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Home Equity Mortgageé Loan Portfolico - Saxon Asset Securities Trust 2004-2 Balance: 531,588,782

Group 2 Asset-Backed Securities : 2,853 records
WA WA WA
Number of A Remaini % Loans by Remaini; Remain Debt<o-Income WA Gross WA  Loan-to-Value
MINIMUM MORTGAGE INTEREST RATES(ARMs ONLY) Mortgage Loans Principal Balance Principal Balance Temn Ratio(1) Coupon  FICO(2) Ratio(3)
<=0.000% 596 §79,738,347.61 15.00% 327 38.02% 6.774% 639 71.60%
{ 2.501% to 3.000% 2 460,213.00 0.09 358 39.17 4.898 692 20.00
3.001% to 3.500% 16 3,205,704.05 0.60 358 4127 5.260 685 79.18
3.501% 10 4.000% 57 14,115,584.72 2.66 358 42.84 5.236 663 80.14
4.001% to 4.500% 191 46,896,983.68 8.82 358 4207 5.458 660 8.1
4.501% to 5.000% 308 68,251,187.34 12.84 358 40.94 5.739 650 79.54
5.001% to 5.500% 349 73,561,057.37 13.84 359 4147 6.134 644 79.58
5.501% to 6.000% 333 68,327,194.04 12.35 358 40.40 6.514 629 8136
6.001% t0 6.500% 263 56,590,247.04 10.72 359 40.20 7.000 619 8139
6.501% t0 7.000% 256 46,683,189.52 8.78 359 40.87 1.507 587 8224
7.001% to 7.500% 150 25,174,319.53 4.74 358 39.89 7.841 579 82.60
7.501% to 8.000% 134 20,862,089.73 3.92 ‘358 40.19 B.381 548 80.65
8.001% to 8.500% 59 8,766,162.29 1.65 356 41.40 8.744 545 7177
8.501% to 9.000% : 53 6,598,044.93 1.24 356 42.68 9.398 527 77.20
9.001% to 9.500% 29 3,126343.42 0.59 349 4273 9.7t5 541 77.14
9.501% to 10.000% 26 4,719,824.24 0.89 325 42.64 10.149 526 72.98
10.001% to 10.500% 16 1,805,876.42 034 348 3934 10.892 561 73.51
10.501% to 11.000% 8 1,062,100.51 020 349 4521 11.163 564 61.50
11.001% to 11.500% 4 491,079.29 0.09 353 4476 11.764 551 67.09
11.501% to 12.000% 3 753,233.58 0.14 345 37.56 12,455 515 83.32
Total: 2,853 $531,588,782.37 100.00% 353 40.56% 6.701% 624 79.86%
Minimum: 0.000%
Maximum:  11.625%
Non-Zero WA FLOOR RPRIN: 5.893%
(1) The Weighted Average Debt-to-Income Ratio is calculated based on 94.12% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios
{2) The Weighted Average FICO Score is calculated based on 99.85% of the mortgage loans by scheduled principal balance that have valid FICO Scores
(3) The Loan-to-Vatue Ratio of 2 loan (including a second Toan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage-loan plus any senior lien
| balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (if) the appraised value . in the case of purchases and is the appraised
wvaluc in ali other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termshects,

Disclaimer: This material is provided to you solely for informational purposes, is intended for your use only and does not itute an offer or i a solicitation of an offer or commitment, or any advice or recommendation, to
enter mto or conclude any transaction (v wlmhzr on the indicative ierms shown or otherwise). This material has been prepared by CSFB based on assumptions and parameters determined by it in good fuith. It is important that you

) und d that those 1 and pa rs are not the only ones that might reasonably have been selecied or that could apply in comnection with the preparation of these materiuls or an assessment of the
m:msacnon described above. A variety of other or addmona[ us:umpuon: or paramelers, or other market factors and other considerations, could result in different contemporaneous good faith analvses or assessment of the
transaction described above. Past performance should not be tuken as an indicati of future perfo , and no rep or ty, express or implied is made regarding funure performance. Opinions and
estimates may be changed without notice. The information set forth above has been obramed  from or based upon sources believed by CSFB to be reliable, but CSFB does not represent or warrant its accuracy or completeness. This
material does not purport to contain all of the information that an imerested party may desire. In all cases, interested parties should conduct their own investigation and analysis of the transaction(s) described in these materials and of
the data set forth in them. Each person receiving these materials should make an independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB
may, from time io time, participate or invest in other financing transactions with the issuers of the securities referred (o herein, perform services for or solicit business from such issuers, and/or have a position or effect transactions in
the securities or derivatives thereof. Structured securities are complex instruments, typically imvolve a high degree of risk and are intended for sale only to sophisticated investors who are capable of understanding und assuming the
risks involved, The market value of any structured security may be affecied by changes in economic, financial and political factors (including, but not limited to, spot and forward imterest and exchange rates), time to maturity, market
conditions and volatility and the credii quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own investigation and analysis of the product and consuli with its own
professional advisers as to the risks involved in making such a purchase.

Page 4 of 10




Home Eqmty Mortgage Loan Portfoho Saxon Asset Securities Trust 2004-2 Balance: 531,588,782

Group 2 Asset-Backed Securities 2,853 records

WA WA WA
Number of Aggregate Remaini % Loans by Remaini Remaini Debt-to-Income WA Gross WA  Loan-to-Value
NEXT INTEREST RATE ADJUSTMENT DATE(ARMs ONLY) Mongage Loans Principal Balance Principal Balance Term Ratio(1) __ Coupon _FICO(2) Ratiof3)
200408 2 $494,657.05 0.11% 271 S238%  9.744% 618 54.68%
2004-09 2 115,909.42 0.03 166 4372 8.006 569 64.08
2004-10 1 67,368.59 0.01 279 42.00 10375 561 85.00
2004-11 6 1,283,525.10 0.28 280 2.32 9.622 509 76.17
2004-12 14 954,856.66 021 281 3725 9.573 579 7110
2005-01 18 1215,273.98 0.27 282 3623 8.985 594 74.08
2005-02 1 91,898.20 0.02 283 48.40 8.000 623 80.00
2005-11 1 173,282.36 0.04 352 0.00 7.990 509 - 85.00
2006-01 . 6 1,010,206.45 0.22 354 4361 727 582 80.32
2006-02 16 3,000,652.52 0.66 355 4141 6.854 593 80.88
2006-03 56 12,148,388.83 269 356 4122 6.091 626 78.74
2006-04 216 47,371,237.34 10.48 357 4138 5.841 633 78.93
2006-05 3 65,963,297.74 14.60 358 41.70 6.254 623 79:06
2006-06 596 126,481,896.93 C199 359 4128 6867 620 8035
2006-07 400 79,487,872.75 12,59 360 40.78 6.985 625 8129
2006-12 4 523,479.63 0.12 353 0.00 8.266 559 78.05
2007-01 4 322,426.64 0.07 354 0.00 8.047 612 84.14
2007-02 9 1,506,059.47 0.33 355 37.44 7.120 609 80.42
2007-03 22 4,497,675.62 1.00 356 - 4434 6.704 611 80.19
2007-04 57 - 11966,868.03 265 357 4021 6.295 622 80.71
2007-05 . 82 15,886,425.52 3.52 357 40.31 6.606 621 79.13
2007-06 242 42,380,091.63 9.38 359 40.05 7.038 614 81.66
2007-07 ) 173 30,895,345.00 6.86 360 40.71 6.896 623 82.19

2008-09 ' 1 122,957.25 0.03 350 18.94 5.604 760 80.00 -
2009-04 | 69,749.04 0.02 357 39.17 5.500 632 73.68
2009-05 ) 4 806,562.53 0.18 358 34.78 6.626 620 72.85
2009-06 . 9 2,373,046.47 0.53 359 41.64 6.697 627 80.55
2009-07 ) 3 539,380.00 012 360 40.08 7417 634 77.50

Total: 2,257 $451,850,434.76 100.00% 358 41.02% 6.689% - 622 80.26%
(1) The Weighted Average Debt-to-Income Ratio is calculated based on 93.73% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios T

(2) The Weighted Average FICO Score is calculated based on 99.84% of the mortgage loans by scheduled principal balance that have valid FICO Scores

{3) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (exp dasap of the original scheduled principal balance of the mortgage loan plus any senior lien
balances and the faiv market value of the mortgages premises at the time of origination, The faic macket value is the lower of (i) the purchase price and (i{) the appraised value in the case of purchases and is the appraised
‘1 value in all other cases. This is i with ition for Combined Loan-to-Value Ratio in the Termsheets. ’
- WA WA WA
Numberof  Aggregate Remainis % Loans by Remainil Remaini Debtto-Income WA Gross WA Loan-to-Value
OCCUPANCY STATUS OF THE LOANS Mortgage Loans Principal Balance Principal Balance Term Ratio(1) Coupon_ FICO(2) Ratio(3)
Primary Home 2,742 $519,896,816.19 97.80% 353 40.61% 6.693% 624 80.00%
Investment 99 10,534,492.81 1.98 353 3793 7.026 656 73.79
Second Home 12 1,157,473.37 0.22 345 4226 7.404 619 70.19
Total: - 2,853 $531,588,782.37 100.00% 353 40.56% 6.701% 624 79.86%

(1) The Weighted Average Debt-to-Income Ratio is calculated based on 94.12% of the montgage loans by scheduled principal balance that have valid Debt-to-Income Ratios
(2) The Weightzd Average FICO Score is calculated based on 99.85% of the mortgage loans by scheduled principal balance that have valid FICO Scores
(3) The Loan-to-Value Ratio of a loan (including a second loan) is equal to the ratio (exp dasap tage) of the eriginal scheduled principal balance of the mortgage loan phus any senior lien

balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of purchases and is the appraised
wvalue in all other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termsheets.

WA WA o WA

. Numberof A t irti % Loans by Remaini in Debt+to-Income WA Gross WA Loan-to-Value

ot jon Level M Loans Principal Balance Principe] Batance Tem Rati{t)  Coupon - FICOQ) Ratio(3)
Full Documentation 2,173 $376,103,245.98 70.75% 352 40.73% 6.674% 618 81.83%
Stated Documenation 6035 137,8360,804.19 2593 356 40.57 6.737 642 75.35
Limited Documentation ~ ) EL] 17,564,614.77 330 349 36.63 .6.993 611 7.5
No Ratio ] 60,117.43 0.01 280 1.00 9.000 564 64.16
Total: 2,853 $531,588,782.37 100.00% 353 20.56% 6.701% 624 79.86%

(1) The Weighted Average Debt-to-Income Ratio is calculated based on 94.12% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios

(2) The Weighted Average FICO Score is calculated based on 99.85% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(3) The Loan-to-Value Ratio of a loan (including a second loan) is equal to the ratio (exp: dasap tage) of the original scheduled principal balance of the mortgage loan plus any senior lien
balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (if) the appraised value in the case of purchases and is the appraised
value in all other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termsheets.

Disclaimer: This material is provided 1o you solely for informational purposes, is intended for your use only and does not itute an offer or i a solicitation of an offer or i or any advice or recommendation, to
enter mlo or conelude any transaction (whether on the indicative terms shown or otherwise). This material has been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important that you

d that those ptions and, parameler: are not the only ones that might reasonably have been selected or thut could apply in connection with the preparation of these materials or an assessment of the
transar:ﬂon described above. A variety of other or additis i or pa s, or other market factors and other considerations, could result in different contemperaneous good faith analyses or assessment of the
transaction described above. Past performance should not be taken as an indi of future perf ., and no rep ion ar warraniy, express or implied is made regarding future pcrfomam:e DpuuonS and
estimates may be changed without notice. The information set forth above has been obmmet/ ' from or based upon sources believed by CSFB to be retiable, but CSFB does not rep 1 or warrant its This
material does not purport to contain afl of the informution that an imerested party may desire. In all cases, interested parties should conduct their own invesiigation and anelysis of the transaction(s) descnbed in these materials and of
the data set forth in them. Each person receiving these materials should make an independent assessmem of the merits of pursuing a iransaction described in these materials and should consult their own professional advisors. CSFB
may, from time to time, participate or inves! in other fingncing transactions with the issuers of the securities referred to herein, perform services for or solicit business from such issvers, and/or have a position or effect transactions in
the securities or derivatives thereof. Structured securities are complex instruments, wpicully involve a high degree of risk and are intended for sale only to sophisticated investors who are capable of understanding and assuming the
risks involved. The market value of any structured security may be affected by changes in economic, financial and political factors (including. but not limited to, spot and forward interest and exchange rates), time to maturity, market
conditions and volatility and the credit quality of any Gssuer or reference issuer. Any invesior interested in purchasing a structured product should conduct its own uwe:ugalwn and analysis of the product and consult with its own
professional advisers as to the risks involved in making such a purchase.
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Home Equity Mortgage Loan Portfolio  Saxon Asset Securities Trust 2004-2 Balance: 531,588,782

Group 2 Asset-Backed Securities 2,853 records

WA WA WA

Numberof  Aggregate Remainil % Loans by Remain Remaini Debtto-Income WA Gross WA Loan-to-Value

Loan Purpose Mortgage Loans Principal Balance Principal Balance Term Ratio(1) Coupon  FICO(2) Ratio(3)
Refinance - Cash Out 1,815 $334,752,912.31 62.97% 352 39.98% 6.835% 609 78.51%
Purchase 827 165,293,327.95 309 357 42.09 6.396 654 82.18
Refinance - Rate/Term 211 31,542,542.11 5.93 345 38.77 6.879 628 81.97

Total: 2,853 $531,588,782.37 100.00% 353 40.56% 6.701% 624 79.86%

(1) The Weighted Average Debt-to-Income Ratio is calculated based on 94.12% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios
(2) The Weighted Average FICO Score is calculated based on 99,85% of the mortgage loans by scheduled principal &lm that have valid FICO Scores
(3) The Loan-to-Value Ratio of 2 montgage loan (including 2 second mongage loan) is 2qual to the ratio {exp dasap ) of the original scheduled principal balance of the mongage loan plus any senior fien

balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (i) the appraised value in the case of purchases and is the appraised
value in all other cases, This is consistent with definition for Combined Loan-to-Value Ratio in the Termsheets,

wa WA WA

Numberof ~Aggregate Remaining % Loans by Remaining Remaining Debt-to-Income WA Gross WA Loan-to-Value
INDEX TYPE Mortgage Loans Principal Balance Principal Balance Tem Ratiofl)  Coupon FICO(2) Ratio(3)
6 Month LIBOR 2,254 $451,658,577.18 8496% 358 4102%  6.688% 622 80.26%
Fixed Rate 596 79,738,347.61 15.00 327 3802 6.774 639 77.60
| Year CMT. 3 191,857.58 0.04 282 43.03 3.523 601 79.50

Total: 2,853 $531,588,782.37 100.00% 353 40.56% 6.701% 624 79.86%
{1) The Weighted Average Debt-to-Income Ratio is calculated based on 94.12% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios )

(2) The Weighted Average FICO Score is calculated based on 95.85% of the mortgage loans by scheduled principal batance that have valid FICO Scores

{3) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (exp d as ap tage) of the original scheduled principal balance of the mortgage loan plus any senior lien

balances and the fair market value of the mongages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (if) the appraised value in dle case of purchases and is the appraised
tval\x in alf other cases. This is consistent with definition for Combined Loan-to-Value Rasio in the Termsheets.

WA WA WA

Numberof Aggregate Remaining % Loans by Remzining  Remaining Debt+o-Income WA Gross WA Loan-to-Value

PROPERTY TYPES OF THE LOANS Mortgage Loans Principal Balance Principal Balance Temn Ratio{ 1) Coupon  FICO(2) Ratio{3)
Single Family Detached ~ 2,202 $397,922,587.52 74.86% 352 40.54% 6.708% 623 79.82%
Planned Unit Development 323 77,840,111.14 14.64 359 40.80 6.639 622 80.66
Condominjum Low-Rise 165 26,896,863.34 5.06 357 40.88 6.424 647 79.98
Two to Four Family 58 12,366,685.43 33 355 4249 1384 621 7590
Single Family Attached 43 7.811,567.47 147 351 36.62 6.625 630 7937
Townhouse 3l 4919,198.14 093 359 39.16 6.746 606 82.13
Condominium High-Rise 13 2517,633.34 047 359 40.56 6.526 663 80.11
De Minimus PUD 4 915,638.08 017 305 0.00 7.432 575 1347
Manufectured Housing 9 398,497.91 i 0.07 243 37.13 9.952 620 68.49
Total: 2,853 $531,588,782.37 100.00% 353 40.56% 6.701% 624 79.86%

(l) The Weighted Average Debt-to-Income Ratio is calculated based on 94.12% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios
(2) The Weighted Average FICO Score is calculated based on 99.85% of the mortgage loans by scheduled principal balance that have valid FICO Scores
{3) The Loan-to-Value Ratio of 2 mortgage loan (including a second mortgage toan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan phs any senior lien

balances and the fair market value of the ises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of purchases and is the appraised
value in all other cases. This is consistent WIth def'n.mon for Combined Loan-to-Value Ratio in the Termsheets.

Disclaimer:This material is provided to you solely for informational purposes. is intended for pour use only and does noi constitute an offer or i a solicitation of an offer or i or any advice or recommendation, to

enter into or conclude any transaction (whether on the indicative terms shown or otherwise). This material has been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is importani that you
(recipient) understand that those assumptions and parameters are not the only ones that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the
transaction described above. A variety of other or additional ussumptions or parameters, or other market fuctors and other considerations, could result in different contemporaneous good faith analyses or assessment of the
transaction described above, Pust performance should not be taken as an indication or guarantee of future performance, and no representation or warranty, express or implied is made regarding future performance. Opinions and
estimates may be changed without notice. The information set forth above has been obtained from or based upon sources believed by CSFB io be reliable, but CSFB does not represent or warran! ils accuracy or completeness. This
material does not purport 1o coniain all of the information that an interested party may desire. In all cases, interested parties should conduct their own investigation and analysis of the transaction(s) described in these materials and of
the data set forth in them. Each person receiving these materials should make an independent assessment of the merits of pursuing a transaction described in these materials and should consuli their own professional advisors. CSFB
may. from time to time, participate or invest in ather financing transactions with the issuers of the securities referved 1o herein, perform services for or solicit business from such issuers. and/or huve a position or effect transactions in
the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and are intended for sale only to sophisticated investors who are capable of understanding and assuming the
risks involved, The market value of any structured securily may be affected by changes in economic, financial and political factors including, but not limited to, spot and forward interest and exchange rates), time to maturily, market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a spuctured product should conduct its own investigation and enalysis of the product and consult with its own
professional advisers as to the risks involved in making such a purchuse.
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Home Equity Mortgage Loan Portfoho Suxon Asset Securities Trust 2004-2 . Balance: 531,588,782

Group 2 Asset-Backed Securities 2,853 records
WA WA WA
Numberof Aggregate Remaining % Loans by Remaining  Remaining  Debt-to-Income WA Gross WA Loan-to-Value
Mortgage Loan Types Mortgage Loans Principal Balance Principal Balance Term Ratio(1) Coupon  FICO{(2) Ratio(3)
2/28 6 Mo LIBOR 3 Yr Interest-Only ARM 7217 $185,648,294.06 34.92% 359 42.21% 6.360% 636 80.10%
2/28 6 Mo LIBOR ARM 875 145,988,540.87 2822 359 39.95 6.904 608 80.03
3727 6 Mo LIBOR ARM 428 71,174,677.11 1339 359 3914 7.009 611 8143
30 Year Fixed Rate 39 54,148,877.18 10.19 353 38.08 6.838 635 7192
3/27 6 Mo LIBOR 5 Yr Interest-Only ARM 162 35,766,698.44 6.73 359 41.40 6.541 630 81.13
30 Year 5 Yr Interest-Only Fixed Rate . St 11,597,689.82 2.18 358 40.57 6.334 653 7896
15 Year Fixed Rate 79 5,789,727.57 1.09 171 35.40 6.935 634 69.97
‘| 20 Year Fixed 40 4,543,084.65 0.85 238 3472 6.536 658 7741
6 Month LIBOR ARM 41 4,031,671.42 0.76 2717 40.66 9.415 565 7143
525 6 Mo LIBOR 3 Yr Interest-Only ARM 9 1,982,532.00 0.37 359 40.99 6.491 647 8245
5725 6 Mo LIBOR ARM 9 1,929,158.29 0.36 358 3747 6.967 615 7424
235 Year Fixed Rate 10 1371,995.12 0.26 298 36.41 6.465 659 8223
3¢/15 Year Balloon 9 941,268.97 0.18 121 38.73 9.439 599 8429
3/27 6 Mo LIBOR 3 Yr Interest-Only ARM 2 745,000.00 0.14 359 4430 '6.787 668 69.88
10 Year Fixed Rate 9 674,425.78 0.13 16 36.08 6.499 650 78.78
ARM322-5YrIO 1 391,999.9% 007 - 298 0.00 5.750 680 80.00
15 Year 5 Yr Interest-Only Fixed Rate 2 329,500.00 0.06 179 38.68 7226 590 8344
One-Year Treasury ARM 3 191,857.58 0.04 282 43.03 8.523 601 79.50
20 Year 5 Yr Interest-Only Fixed Rate ! 176,130.00 0.03 239 30.78 5.875 662 90.00
12 Year Fixed Rate i 165,644.52 0.03 141 49.58 6.350 629 43.08
Total: - 2,853 $531,588,782.37 100.00% 353 40.56% 6.701% 624 75.86%
‘| (1) The Weighted Average Debt-to-Income Ratio is caleulated based on 94.12% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios
(2) The Weighted Average FICO Score is calculated based on 99.85% of the mortgage loans by scheduled principal balance that have valid FICO Scores
{3) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus any senior lien
balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of pun:hass and is the appraised
~ | value in all other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Tenmsheets.
i

Disclaimer: This maierial is provided to you solely for informational purposes, is intended for your use only and does not itute an offer or i a solicitation of an offer or commitmem, or any advice or recommendation, to
enier into or conclude any transaciion (whether on the indicative terms shown or otherwise). This material has been prepared by CSFB based on assumptions and parameters determined by it in good faith. Ii is importunt that you

de d that those ptions and parameters are not the only ones that might reasonably have been selected or thut could apply in connection with the preparation of these materials or an assessment of the
mnu-acuon described above. A variety of other or additional as:wnpuons or puramelen‘ or other market factors and other considerations. could result in different contemporaneous good faith anafvses or assessmeni of the
iransaction described ubove. Pas! performance should not be taken as an indi of future per and no rep or tv, express or implied is made regarding future performance. Opinions und
estimates may be changed without notice. The information set forth above has been obtaznad | from or based upon sources believed bv CSFB o be reliable, but CSFB does not represent or warrant its accuracy or completeness. This
material does not pwrport to contain all of the information that an interested party may de.mt In all cases, interested parties should conduct lhelr own investigation and analysis of the transaction(s} described in these materials and of
the data set forth in them. Each person receiving these materiuls should muke ar ind. of the merits of p ing @ described in these materials and shouid consult their own professional advisors. CSFB
muy, from time to time, participate or invest in other financing transactions with the issuers of the securities referred to herein, perform services for or solicit business from such issuers, andfor have a position or effect transuctions in
the securities or derivatives thereof. Structured securilies are complex instruments, typically involve a high degree of risk and ure intended for sale only 1o sophisticated investors who are capable of understanding and ussuming the
risks involved. The market value of any structured security may be affected by changes in economic, financial and political fuctors (including, but not limited 10, spot and forward interesi and exchange rates}, time to maturity, marke!
conditions and volatility and the credit quatity of any issuer or reference issuer. Any investor interested in purchasing u structured product should eanduct its own investigation and analysis of the product and consult with its own
professional advisers as to the risks involved in making such a purchase,
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Home Equity Mortgage Loan Portfolic  Sqaxon Asset Secitrities Trust 2004-2 - Balance: 531,588,782

Group 2 Asset-Backed Securities . 2,853 records
WA WA WA
Numberof A te Remaining % Loans by Remaining Remaining  Debt-o-l WA Gross WA Loan-to-Value
GEOGRAPHIC DISTRIBUTION OF THE MORTGAGED PROPERTIES  Mortgage Loans Principa] Balance Principal Balance Term Ratio(1) Coupon FICO(2) Ratio(3)
Alaska 21 $3,799,893.91 0.71% 349 42.20% 7.275% 593 79.98%
Arizona T 5,436,308.72 1.78 350 3274 6.901 626 83.23
Arkansas 12 1,504,108.40 0.28 352 39.70 7.034 609 83.64
California 657 175,984,057.68 3311 356 41.84 6.267 631 7829
Colorado 39 6,972,630.57 1.31 352 40.29 6.582 648 81.98
Comecticut : 43 8,943,906.44 1.68 343 39.90 6.894 614 7755
Delaware 13 1,726,126.74 032 354 3947 6744 616 83.09
Florida 249 38,802,858.11 730 353 40.26 6.849 627 80.67
Georgia . : 126 19,421,652.91 365 3558 3925 7213 608 8144
Idaho 6 608,695.98 0.11 337 41.87 6.648 650 82.00
{llinois 113 19,876,705.57 374 355 35.18 7.29% 618 79.65
Indiana 30 2,759.940.07 0.52 346 39.75 7430 612 82.49
fowa 7 571,619.74 o.11 354 4171 7.249 620 7893
Kansas 20 2,679,835.47 0.50 358 381 7.343 626 79.16
Kentucky . 23 2,008,534.67 0.38 346 3893 7.403 616 85.35
Louisiana 19 1,519,44833 0.29 309 36.10 7.364 562 80.25
Mains 5 544,513.02 Q.10 358 3930 6.278 648 81.58
Maryland mn 36,833,834.85 693 356 4110 6.925 620 80.45
Massachusetts 24 5,509,748.15 .04 359 3825 7.056 622 82.98
Michigan 81 8,975,671.62 1.69 351 3892 7477 $89 81.46
Minnesota - 22 3,890,581.72 073 358 37.37 6.672 633 8241
Mississippi 31 3254,781.16 0.61 331 3766 | 7.187 624 8431
Missouri 32 3,132.942.11 0.59 340 38.27 - 740 593 82.05
Montana 3 24223178 .05 I 44.34 1521 €67 7136
Nebraska 24 2,302,649.34 0.43 312 38.10 6.692 641 80.66
Nevada 95 19,011,524.00 3.58 354 3864 6962 614 80.99
New Hampshire 9 1,188,372.89 - 0.22 359 36.79 6.524 604 71.99
New Jersey 7 1,580,305.31 0.30 357 47.39 . 1313 636 84.22
New Mexico 6 585,965.57 011 356 : 3163 7.058 614 8439
New York 93 22,646,315.27 426 353 4148 6.820 608 76.86
North Carolina St 5,623,283.66 1.06 346 36.77 7721 601 82.43
North Dakota 1 59,803.03 001 179 1939 6.550 633 76.92
Ohio 75 7,988,794.32 1.50 352 3841 7.248 623 82.83
Oklahoma 30 2,965,989.59 0.56 346 41.04 7124 627 80.56
Oregon 54 8,834,292.76 1.66 357 40.97 6.222 645 80.49
Pennsyltvania 82 11,893,009.17 2.24 348 39.65 6.744 614 81.08
Rhode Island S 1,684,786.82 0.32 358 4249 9.960 534 77.03
South Carolina 15 1,666,818.44 031 339 34.00 1925 575 79.45
Tennessee 58 7.871,120.06 143 342 39.99 6.974 628 80.55
Texas 100 11,543.412.32 247 325 40.54 6.696 638 78.97
Utzh 24 3,651,186.96 0.69 349 4237 6.665 636 83.46
Vermont 4 857,056.75 016 339 43.09 6.647 625 83.32
Washington 79 14,770,106.83 278 354 4155 6.306 636 80.39
Virginia . 191 41,417,870.86 L1 358 4045 6.316 633 80.72
West Virginia 10 1,454,347.85 027 339 3883 7.698 590 78.60
Wisconsin 20 2,776,817.43 0.52 357 38.59 7.307 613 78.12
‘Wyoming 2 208,325.42 0.04 357 0.00 7.152 579 84.45
Total: 2,853 $531,588,782.37 100.00% 353 40.56% 6.701% 624 79.86%
Number of States Represented: 47
(1) The Weighted Average Debt-to-fncome Ratio is calculated based on 94.12% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratics
(2) The Weighted Average FICO Score is calculated based on 99.85% of the mortgage loans by scheduled principal balance that have valid FICO Scores
(3) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio {(exp dasap ) of the original scheduled principal balance of the mortgage loan plus any senior lien
balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii} the appraised value in the case of purchases and is the appraised
value in all other cases. This is i with definition for Combined Loan-to-Value Ratio in the Termsheets.
Disclaimer: This material is provided to you solely for informational purposes. is intended for your use only and does not constitute an offer or J a soficitation of an offer or i or any advice or recommendation, lo
enter into or conclude any transaction (whether on the indicative terms shown or otherwise). This material has been prepured by CSFB based on assumptions and parameters determined by it in good faith. It is imporwant that you
{recipient) und d thas those ions and pa are not the only ones that might reasonably have been selected or that could apply in connection with the preparation of these materiols or an assessment of the
transaction described ubove. A variety o/ other or additional assumptions or parameters, or other market factors and other considerations, could resudt in different contemporaneous good faith analvses or assessment of the
transaction described above. Past performance should not be taken as an indication or guarantee of future perj e. and no rep! or aney, express or implied is made regurding future performance. Opinions and

estimates may be changed without notice. The information set forth above has been obtained from or based upon sources believed by CSFB to be reliable, but CSFB does ot represent or warrun! its accuracy or completeness. This
material does not purport 1o contain all of the information that an interested party may desire. In gll cases, interested parties should conduct their own investigation and analysis of the transaction(s) described in these materials and of
the data set forth in them. Each person receiving these materials should make an independent assessment of the merits of pursuing a iransaction described in these materials and should consult their own professional advisors. CSF8
may, from time (o time. participate or invest in other financing transactions with the issuers of the securities referved io herein, perform services for or solicit business from such issuers, and/or have a position or effeci transactions in
the securities or derivatives thereof. Structured securities are complex instruments, typically involve o high degree of risk and are intended for sale only to sophisticated investors who are capable of understanding and assuming the
risks involved. The market vatue of any siructured security may be affected by changes in economic, financial and political factors (including, but not limited 10, spot and forward interest and exchange rates), lime 10 maturity, market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interesied in purchasing o siructured product should conduct its own investigation and analysis of the product and consult with its own
professional advisers as to the risks involved in making such a purchase.
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Home Equity Mortgage Loan Portfolioc  Saxon Asset Securities Trust 2004-2 - : Balance: 531,588,782

Group 2 : Asset-Backed Securities - : 2,853 records
WA WA WA
Numberof Aggregate Remaini % Loans by Remaini Remaint Debt-to-Income WA Gross WA Loan-to-Value
Credit Score Mortgage Loans Principal Balance Principal Balance Term Ratio{1) Coupon  FICO(2) Ratio{3)
400 = 6 $772,001.36 0.15% 339 41.20% 8737% 0 78.50%
451 -475 2 317.396.76 0.06 358 47.42 9.356 466 19.09
476- 500 1 1.315,132.54 0.25 350 4115 9.052 497 nBnn
501-525 186 31.435,797.41 . 5.91 355 4195 8.720 513 71.70
526-550 - 201 33.403,899.10 6.28 354 41.21 8.005 540 7790
55t-575 231 42,254,014.86 7.95 354 3937 7.614 563 7729
576 - 600 373 68,230,174.84 12.84 354 39.34 6.803 589 79.43
601 - 625 1473 90,148,082.52 16.96 353 40.24 6.552 613 80.53
626 - 650 446 86,954,509.25 16.36 352 40.70 6.300 638 8Lt
651-675 381 73.577,120.18 13.84 354 4115 -6.127 653 80.26
‘| 676-700 239 45,217,347.17 8.51 351 41.00 6.075 686 8170
701725 142 28,759,814.30 541 353 4036 5.993 712 80.t7
726 - 750 93 16,571,020.27 312 351 40.20 6.138 7 79.83
T51-775 50 9.287.869.91 1.75 356 40.06 5.835 763 80.42
776-3800 14 2.316270.52 0.4 351 3980 6.132 782 74.17
801 - 825 5 1.028,331.41 0.19 359 41.96 6.700 805 77.93
Total: 2,853 $531,588,782.37 100.00% 353 40.56% 6.701% 624 79.86%
Minimum: 465
Maximum: 820

Weighted Average: 6252
(1) The Weighted Average Debt-to-Income Ratio is calculated based on 94.12% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios

) ﬁe Weighted Average FICO Score is calculated based on 99.85% of the montgage loans by scheduled principal balance that have valid FICO Scores

(3) The Loan-to-Vahue Ratio of a gage loan (including a second loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mongage loan plus any seniot lien
balances and the fair rharket value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of purchases and is the appraised
value in all other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termsheets. )

WA WA WA

Numnberof  Aggregate Remaini % Loans by Remainij Remaini Debt-to-Income WA Gross WA Loan-to-Value

CREDIT GRADE Montgage Loans Principal Balance Principal Balance Term Ratio(1) Coupon  FICO(2) Ratio(3)
A 574 S111,605.167.93 20.99% 353 40.39% 6.578% 608 79.97%
A- 622 110,509.341.73 2079 352 40.19 7499 569 79.59
A+ 1,052 209.991.842.80 39.50 354 40.84 6.041 673 80.01
B 192 27,783.686.89 523 354 39.92 8.148 544 74.08
C 84 11,263,815.62 212 351 41.12 9.496 545 68.78
D 30 3,432,604.83 0.65 338 46.24 10314 558 61.98
SD 299 57.002.322.57 10.72 354 4039 6.353 643 85.70
Total: 2,853 $531,588.782.37 100.00% 353 40.56% 6.701% 624 79.86%

(1) The Weighted Average Debt-to-Income Ratio is calculated based on 94.12% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios

(2) The Weighted Average FICO Score is calculated based on 99.85% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(3) The Loan-to-Value Ratio of a ge loan (including a second gage loan) is equal to the ratio (exp dasap age) of the original scheduled principal balance of the mortgage loan plus any senior lien
balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (i) the appraised value in the case of purchases and is the appraised
wvalue in all other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termsheets.

. WA WA WA

Number of Aggregate Remaini % Loans by Remaini; Remaini Debtto-Income WA Gross WA Loan-to-Value

AMORTIZATION TYPE Mortgage Loans Principal Balance Principal Balance Term Ratio(!) Coupon  FICO{2) Ratio(3)
Balloon 9 $941,268.97 0.18% 121 38.73% 9439%.- 599 84.29%
Fully Amortizing 1,889 294,009,664.09 5531 350 39.32 6.944 615 79.57
Interest Only 955 236,637,849.31 44.52 358 41.98 6.388 T 636 80.20
Total: 2,853 $531.588,782.37 100.00% 353 . 40.56% 6.701% . 624 79.86%

(1) The Weighted Average Debi-to-Income Ratio is calculated based on 94.12% of the mortgage toans by scheduled principal batance that have valid Debt-to-Income Ratios
(2) The Weighted Averég: FICO Score is calculated based on 95.85% of the montgage loans by scheduled principal balance that have vatid FICO Scores
(3) The Loan-to-Value Ratio of a loan (including a second loan) is equal to the ratio (exp dasap of the original scheduled principal balance of the mortgage ioan plus any senior lien

balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of purchases and is the appraised
wvalue in all other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termsheets.

Disclaimer:This material is provided to vou solely for informational purposes, is intended for your use only and does not itute an offer or i a solicitation of an offer or commitment, or any advice or recommendation, to

enter mta or conclude any transuaction {wlvethzr on the indicative terms shown or otherwise). This material has been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important thut you

) unde d that those ptions and parameters are not | the only ones that might reasonably have been selected or that could apply in connection with the preparation of these materiuls or an assessment of the
lran.mczwn described above. A variety of other or additic or pai , or other market factors and other considerations, could result in different contemporaneous good faith analyses or assessment of the
iransaction described above. Past performance should not be taken as an mdlcahan or guarantee of future performance. and no representation or warranty, express or implied is made regurding future performance. Opinions and
estimates muay be changed without notice. The information se! forth above has been obuwined from or based upon sources believed by CSFB to be reliable, bt CSFB does not represent or warrant iis accuracy or completeness. This
material does not purport to contwin all of the information that an interested party may desire. In ail cases. interested parties should conduct their own investigation and analysis of the transaction(s) described in these materials and of
the data set forth in them. Ecock person receiving these materials should make an independent assessment of the merits of pursuing a transaction described in these materiuls and should consult their own professional advisors. CSFB
may, from time to time, participate or invest in other financing transactions with the issuers of the securities referred to herein, perform services for or solicit business from such issuers, and/for have a position or effect transactions in
the securities or derivatives thereof. Structured securities are complex instruments, tpicully involve a high degree of risk and are intended for sale only to sophisticated investors who are capable of understanding and assuming the
risks involved. The market value of uny structured security may be affected by changes in economic, financial and pelitical factors (including, but not limited to, spot and forward interest and exchange rates), time to maturity, marke!
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own investigation and analysis of the product and consult with its own
professional advisers as to the risks involved in making such a purchase.
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Home Equity Mortgage Loan Portfolio  Saxon Asset Securities Trust 2004-2 -~ Balance: 531,588,782
Group 2 Asset-Backed Securities - : 2,853 records

WA WA WA

Original Prepayment Penalty Term Numberof  Aggregate Remaining % Loans by Remaining Remaining Debtto-income WA Gross WA Loan-to-Value
{in Months) Mortgage Loans Principal Balance Principal Balance Term Ratio{1) Coupon  FICO(2) Ratio{3)
0 830 ' $147,548,876.35 27.76% 349 40.13% 7.241% 616 79.15%
6 13 1,860,724.21 035 349 39.48 6.948 633 81.54
12 25 4,550,715.55 0.86 33 40.03 6.767 632 267
24 1,129 241,080,917.08 4535 358 4147 6.384 627 8027
30 1 2,371,787.56 0.45 359 38.42 7.209 610 84.26
36 785 133,091,142.4| 2504 349 394!} 6.662 629 7995
&0 10 1,044,619.21 020 - 356 0.00 6.8360 604 85.65
| Total: 2,853 $531.588,782.37 100.00% 353 40.56% 6.701% 624 79.86%

(1) The Weighted Average Debi-to-Income Ratio is calculated based on 94.12% of the mortgage loans by scheduled principal balance that have valid Debt-to-Income Ratios
{2} The Weighted Average FICO Score is calculated based on 99.85% of the mortgage loans by scheduled principal balance that have vatid FICO Scores
{3) The Loan-to-Value Ratio of a Toan (including & second toan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus any senior lien

balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (if) the appraised value in the case of purchases and is the appraised
value in 2l} other cases. This is consistent with definition for Combined Loan-to-Value Ratio in the Termsheets.

Disclaimer:This material is provided to you solely for informational purposes, is intended for your use only and does not iture an offer or i a solicitation of an offer or commiiment. or any advice or recommendation, to
enter into or conclude any trunsaction (whether on the indicative terms shown or otherwise). This material has been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important thai you
(recipient) unde d that those ptions and, parameler: are not the only ones that might reasonably have been selecied or that coutd apply in connection with the preparation of these materiuls or an assessment of the
transaction described above. A variety of other or additie ions or para . or other market factors and other considerations, could result in different contemporaneous good faith analyses or assessment of the
transaction described above. Past performance should not be taken as an indication or guarantee of fulure performance, and no representation or warranty. express or implied is made regarding future performance. Opinions and
estimates may be changed without notice. The information set forth above has been obtained from or based upon sources believed by CSFB to be reliable, but CSFB does not represent or warvant its accurucy or completeness, This

- material does not purport o contain all of the information that an interested party may desire. In all cases, interested parties should conduct their own investigation and analysis of the transaction(s) described in these muteriuls and of
the data set forth in them. Each person receiving these materials should make an independent assessment of the merits of pursuing a transaction described in these materials and should consult their owm professional advisors. CSFB
may, from time o time, porticipate or invest in other financing transactions with the issuers of the securities referved to herein. perform services for or solicit business from such issuers, and/or have a position or effect iransactions in
‘the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and are intended for sale only to sophisiicated invesiors who are capable of understanding and assuming the
risks involved. The market value of any structured security may be affected by changes in economic. financiof and political factors (including, but not limited to, spot and forward interest and exchunge rates), time to maturity, market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interesied in purchusing a structured product should conduct its own investigation and analysis o)' the product and consult with its own
professional advisers as to the risks involved in making such a purchase.
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Home Equity Mortgage Loan Portfolic  Sgxon Asser Securities Trust 2004-2 Balance: 54,231,993
Group 2B - Non-Conforming; South California Asset-Backed Securities 168 records
Outstanding Percentage of Weighted Average
Number of Principal  Aggregate Principal Weighted Average  Weighted Average  Average Outstanding Loan-to-Value
Credit Score Mortgage Loans Balance Balance Coupen FICO(1) Principal Balance Ratio{2)
501 - 525 8 $3,774,105.03 6.96% $.213% 510 $471,763.13 70.80%
526 - 550 7 2,133,619.53 393 7.184 542 304,802.79 80.50
551-575 13 3,995,006.06 737 7281 562 307,308.16 72.11
576 - 600 2 7,393,446.13 13.63 6574 589 ..336,065.73 7746
601 - 625 36 11,723,888.05 21.62 6.375 6i3 325,663.56 7822
626 - 650 23 7.289,660.36 13.44 6.186 639 316941.75 82.78
651 - 675 24 7,846,390.39 14.47 5.951 663 326,932.93 77.51
676 - 700 : 15 .4,307,904.63 7.94 5921 683 287,193.64 79.54
701.-725 10 323337041 3.96 6.092 712 323,337.04 80.68
. 726-750 4 746,951.48 1.38 5652 736 186,737.87 75.61
751-775 3 1,169,582.06 2.16 5328 765 389,860.69 82.94
776 - 800 2 295,926.83 0.55 6.650 782 147,963.42 53.29
801 - 825 1 ..322,142.18 0.59 7.125 802 322,142.18 80.00
Total: 168  $54,231,993.14 100.00% 6.532% 625 $322,809.48 77.94%
Minimumn: 503

Maximum: 802
Weighted Average: 625.2

(1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(2) The Loan-to-Value Ratio of a loan (including a second

purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage foan plus
2ny senior licn balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of

Outstanding Percentage of . Weighted Average

Number of Principal  Aggregate Principal ‘Weighted Average  Weighted Average  Average Outstanding ~ Loan-to-Value

Loan Purpose Mortgage Loans Balance Balance Coupon FICO(1} Principal Balance Ratio(2)
Refinance - Cash Out 114 $36,136,408.52 66.63% 6.714% 611 . $316,986.04 ’ 76.95%
Purchase . 48 16,568,364.07 30.55 6.079 659 0 345,174.25 8124
Refinance - Rate/Term 6 1,527,220.55 2.82 2.129 602 254,536.76 65.67
Total; 168 $54,231,993.14 100.00% 6.532% 625 $322,809.48 71.94%

(1) The Weighted Average FICO.Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(2) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage toan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus
any senior tien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the 2ppraised value in the case of

purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets,

Outstanding Percentage of Weighted Average

Number of Principal  Aggregate Principal Weighted Average  Weighted Average  Average Outstanding Loan-to-Value

PROPERTY TYPES OF THE LOANS Mortgage Loans Balance Balance Coupon FICO(1) Principal Balance Ratio{2)
Single Family Detached 132 $41,231,921.25 76.03% 6.510% 628 $312,363.04 77.75%
Planned Unit Development 17 7,566,863.26 13.95 6.862 601 445,109.60 78.77
Condominium Low-Rise 15 4,206,861.24 1.76 6.061 646 28045742 80.20
Two to Four Family 2 713,434.26 132 7.254 605 356,717.13 69.77
Single Family Amached 2 512913.13 0.95 6250 649 256,456.57 2409
Total: 168 . 554,231,993.14 100.00% 6.532% 625 $322,800.48 77.94%

(1) The Weighted Average FICO Score is calcutated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores
(2) The Loan-to-Value Ratio of a loan (including a second gage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage oan plus
any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of

purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Disclaimer:This material is provided to you solely for informational purposes, is intended for your use only and does not

an offer or i a

e

of an offer. or commitment, or.any advice or recommendation, to

enter l.mo or conclude any transaction (whether on the indicative terms shown or otherwise). This material has been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important that you

) unde d that those 1p and pa

trcmsadwn described above. A variety of other or addi

transaction described above. Past performance should not be 1aken as an mdu:atwn or. guamnlee of future pery

and no

are.rot the only ones. that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the
! i s..or other. market factors and other considerations, could result in different contemporaneous good faith analyses or assessmens of the
fon or warranty. express or implied is made. regarding future performance. Opinions and

estimates may be changed withou! notice. The information set forth above has been obtained from or based upon sources believed by CSFB to be reliable, but CSFB dves not represent or warrant iis accurocy or completeness. This
material does not purport to contain.all of the information that an interested party may. desire. In oll cases, interested parties should conduct their own. investigation and analysis of the transaction(s) described in these materials and of
the data set forth in them. Each person receiving these materials should make an independent assessment of the merits of pursuing a transoction described in these materials and should consult their own professional advisors. CSF8
may. from time o time, participate or invesi in other financing transactions with the issuers of the securities referved to herein, perform services for or solicit business from such issuers, and/or have a position or effect transactions in
the securities or.derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and are intended for sale only io sophisticated investors who are cupable of understanding ard assuming the
risks involved. The market value of any structured security may be affected by changes.in economic, financial and political faciors (inchiding, but not limited 10, spot and forward interest and exchange rates), time to maturity, market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured prodict should conduct its own invesiigation and analvsis of the product and consuit with its own

professional advisers. as to.the risks involved in muking such a purchuse.
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Home Equity Mortgage Loan Portfolio  Saxon Asset Securities Trust 2004-2 . Balance: 54,231,993

Group 2B - Non-Conforming; South California A ¢set-Backed Securities 168 records

Outstanding Percentage of Weighted Average

Numbser of Principal Aggregate Principal Weighted Average  Weighted Average  Average Outstanding Loan-to-Value

CURRENT MORTGAGE RATES OF THE LOANS  Mortgage Loans Balance Balance Coupon FICO(1) Principal Balance Ratio(2)
4.501% to 5.000% 4 $1,125,260.29 2.07% 4.385% 737 $281,315.07 85.60%
5.001% to 5.500% 20 6,566,677.43 1211 5.366 653 328333.87 7798
5.501% t0 6.000% 49 15,355,483.81 283t 5794 642 313,377.22 80.57
6.001% to 6.500% 37 11,328,070.22 20.8% 6.336 627 306,164.06 77.14
6.501% to 7.000% 30 8,645,503.54 15.94 6.781 633 288,183.45 79.07
7.001% t0 7.500% 43 4,727,569.86 8. 7322 599 363,659.22 7725
7.501% to 8.000% s 1,244,442.68 229 7.849 558 248,888.54 82.76
8.001% t0 8.500% 2 984,914.45 ’ 1.82 8.465 552 492,457.23 66.54
8.501% to 9.000% 2 1,375,000.01 2.54 8.926 548 687,500.01 69.98
$.001% to 9.500% 1 397,581.38 0.73 9.200 504 397,581.38 83.26
9.501% to 10.000% 3 1,336,939.60 2.47 9.788 542 445,646.53 67.57
10.501% to 11.000% 2 1,144,549.87 2.11 10.812 528 . 572,274.94 61.56
Total: 168 $54,231,993.14 100.00% 6.532% 625 $322,809.48 77.94%

Minimum: 4.750
Maximum: 10.844
Weighted Average: . 6.532

(1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balanee that have valid FICO Scores
(2) The Loan-to-Value Ratio of a gage loan (including a second gage loan) is equal to the ratic (expressed as a percentage) of the original scheduled principal batance of the maortgage loan plus
any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of

purchases and is the appraised value in all other cases. This is i with the definition for Combined Loan-to-Value Retio in the Termsheets.
Outstanding Percentage of ‘ Weighted Average

Number of Principal  Aggregate Principal Weighted Average  Weighted Average  Average Outstanding Loan-to-Value
INDEX TYPES OF THE LOANS Mongage Loans Balanice Balance Coupon FICO(1) Principal Balance * Rato(2)
ARM 143 .$49,274,912.07 90.86% 6.547% 625 $344,579.80 - - 18.29% .
Fixed 25 .4,957,081.07 9.14 6.384 630 198,283.24 74.42
Total: 168 .$54,231,993.14 100.00% ) 6.532% 625’ $322,809.48 17.94%
(1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores
(2) The Loan-to-Value Ratio of 2 loan (including a second loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus

any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (i) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets,

Outstanding Percentage of i Weighted Average
Number of Principal  Aggregate Principal  Weighted Average  Weighted Average  Average Outstanding Loan-to-Value

INDEX TYPE Mortgage Loans Balance Balance Coupon FICO(1) Principal Balance Ratio(2) .
6 Month LIBOR 143 549,274,912.07 90.86% 6.547% 625 $344,579.80 78.29%
Fixed Rate 25 4,957,081.07 9.4 6.384 630 198,283.24 7442
Total: 168 $54,231,993.14 100.00% 6.532% 625 $322,809.48 77.94%.

{1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO. Scores

{2) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus
any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (if) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termshests.

Outstanding Percentage of Weighted Average
Number of Principal  Aggregaie Principal  Weighted Average  Weighted Average  Average Outstanding Loan-to-Value
Dx ion Level Mortgage Loans Balance Balance Coupon FICO(1) Principal Balance - Ratio{2)
Full Documentation 109 $31,295,462.83 51.71% ) 6.351% 620 $287,114.34 | 79. 16%.
Stated Documenation 52 20,357,422.02 37.54 6.831 633 391,488.89. 76.16
Limited Documentation 7 2,579,108.29 4.76 6.362 626 368,444.04 7123
Total: ’ 168 .$54,231,993.14 100.60% 6.532% 625 ...$322,809.48 77.94%
.| (1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balanice that have valid FICO Scores .
(2) The Loan-to-Value Ratio of a loan (including a second loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage foan plus

any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the defmition for Combined Loan-to-Value Ratio in the Termsheets.

Disclaimer:This materiul is provided to you solely for informational purposes, is intended for your use only and does rot itute an offer.or it a solicitation of an offer or commitment, or any advice or. recommendation, io
enter ln:o or conclude any transaction (whether on the indicative terms shown or otherwise).. This material has been prepared by CSFB based on assumptions and parameters determined by it in good faith. ft is important that you

) unde d thai those plions and pa s are nol the only ones that might reasonably have been selected or that could apply in ion with the preparation of these ials or an of the
wnsadlon described above. A variety of other or addit or p s, or other marke! factors and other considerations, could result in different contemporaneous good fuith analyses or assessment of the
transuction described above. Pust performance should not be taken as an indication or of future perf , and no repr ion.or warranty, express or implied is made regarding future performance. Opinions and
estimates may be changed without notice. The information set forth above has been obtained from or.based upon. sources believed by CSFB to be reliable, but CSFB does. not represent or warrant its accuracy or completeness. This
material does not purport to contoin.all of the information that an interested party may desire. In all cases, interested parties should conduct their own investigation and analysis of the transaction(s) described in these maierials and of
the data set forth in them. Each person receiving these materiuls should make an independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB
may, from time (o time, participate or invest in other finuncing transactions with the issuers. of the securities referred to herein, perform services for or solicit business from such.issuers, andfor have a position or effect transactions in
the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high. degree of risk and are intended for sale only to sophisticated investors whe are capable of understanding and assuming the
risks involved. The markei value of any structured security may be affected by changes in economic, financial and political factors (including, but not limited to, spot and forward interest and exchange rates), time to maturity, market
conditions and volatility.and the credit quality of any issuer or reference issuer. Any investor interested in purchasing o.structured product should conduct its own investigation and analysis of the product and consult wuh its own
professional advisers as to the risks invotved in making such u purchase.
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Home Equity Mortgage Loan Portfolic  Saxon Asset Securities Trust 2004-2 Balance: 54,231,993
Group 2B - Non-Conforming; South California - sset-Backed Securities 168 records

Outstanding Percentage of Weighted Average

Nurnber of Principal  Aggregate Principal Weighted Avérage  Weighted Average  Average Outstanding Loan-to-Value

OCCUPANCY STATUS OF THE LOANS Mortgage Loans Balance Balance Coupon FICO(1) Principal Balance Ratio(2)
Primary Home 166  $54,089,593.14 99.74% . 6.531% 625 $325,840.92 71.96%
Investment 2 142,400.00 0.26 6.862 667 71,200.00 68.83
Total: 168 $54,231,993.14 100.00% 6.532% 625 $322,809.48 77.94%

{1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(2) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus
any. senjor lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the fower of (i) the purchase price and (i) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Disclaimer:This material is provided to you solely for informational purposes, is intended for your use only and does not itute un offer or i , o solicitation of an offer or commitment, or any.advice or recommendation, to
enter mto or conclude any transaction (whether on the indicative terms shown or otherwise). This material has been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important that you

( de d that those ptions and parameters are not | the only ones that might reasonably have been selecied or that could apply in connection with the preparation of these materials or an assessment of the
transm:uan described above. A variety of other or additi or p , or other market factors and other considerations. could reswlt in different contemporaneous good faith aralyses or assessment of the
transaction described above. Past performance should not be taken as an indication or guarantee of future performance, and no representation or warranty, express or implied is made regarding future performance. Opinions and
estimates may be changed without notice. The information set forth above has been.oblained from or based upon sources believed by CSFB 1o be reliable, but CSFB does not represent or warrant its accuracy or compleieness. This
material does not purport to contain all of the information that an interesied party may desire. In all cases, interested parties should conduct their own investigation and analysis of the ransaction(s) described in these materials and of
the data set forth in them. Each person receiving these materials should make ar independe of the merits of pursuing a fon described in these materials and skould consult their. own professional advisors. CSF8
may, from time to time, participate or invesi in other financing transuctions with the issuers of the securities referred to herein, perform services for or solicit business from such issuers, and/or have a position or effect transactions in
the securilies or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and ure intended for sale only 10 sophisticated investors who are capable of undersianding and assuming the
risks involved, The marke! value.of any structured security may be affected by changes in economic, financial and political factors (including, but not limited to, spot and forward interest and exchange rates}, time o maturity, market
conditions and volatility and the credit quolity of any issuer or reference issuer. Any investor interested in purchusing a structured product should condict its own investigation and analysis of the product and consult with its own
professional advisers as 1o the risks involved in making such a purchase.
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Home Equity Mortgage Loan Portfolio
Group 2B - Non-Conforming; North California A gqet-Backed Securities

Saxon Asset Securities Trust 2004-2

Balance: 47,804,272
142 records

Outstanding Percentage of Weighted Average
Number of Principal  Aggregate Principal Weighted Average  Weighted Average  Average Outstanding Loan-to-Value
Credit Score Mortgage Loans Balance Balance Coupon FICO(1) Principal Balance Ratio(2)
501-525 2 $630,000.00 1.32% 8.089% 516 $315,000.00 83.51%
526- 550 1 3,081313.12 6.45 1523 545 440,187.59 71696
551-575 7 3,252,708.16 6.81 7.008 559 465,386.88 70.90
576 - 600 20 ..5,193,397.64 10.86 6.075 589 259,669.88 75.24
601 - 625 28 9,510,630.01 15.8% 6.061 613 339,665.36 7792
626 - 650 23 -8,588,798.75 -17.97 5928 639 373,426.03 8135
651-675 23 6,746,042.38 14.11 5.611 663 293,306.19 83.27
676 - 700 10 2,947,674.30 6.17 5.565 690 294,767.43 8121
701-725 10 3,524398.84 737 5.536 716 352,439.88 81.35
726 - 750 3 .2,489,944.58 5.2 5.403 737 311,243.07 81.27
75Y-775 E) 1,384,364.00 290 6.062 764 461,454.67 7228
776 - 800 1 450,000.00 0.94 5.875 mn 450,000.00 69.23
Total: 142 $47,804,271.78 100.00% 6.055% 637 $336,649.80 78.92%
Minimum: 502

Maximum: 777
Weighted Average: 637.5

{1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

1di

(2) The Loan-to-Value Ratio of a gage loan (i a second

tgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus
any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of

purchases and is the appraised value in all other cases. This is with the for Combined Loan-to-Value Ratio in the Termsheets.
Outstanding Percentage of . Weighted Average
Number of Prncipal Aggregate Principal Weighted Average  Weighted Average  Average Outstanding Loan-to-Value
Loan Purpose Mortgage Loans Balance Balance Coupon FICO(1) Principal Balance Ratio(2)
Refinance - Cash Out 80  $28,129,212.39 58.84% 6.284% 615 $£351,615.15 76.34%
Purchase 55 17,448,509.12 36.50 5.719 673 312,245.62 83.02
Refinance - Rate/Term i 2,226,550.27 4.66 5.806 650 318,078.61 79.37
Total: 142 .§47,804,271.78 100.00% 6.055% 637 $336,649.80 78.92%

(1} The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(2) The Loan-to-Value Ratio of a mortgage loan (including a secand mortgage loan) is equal to the ratio dasap of the originat scheduted principal balance of the mortgage loan plus
any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of
purchases and is the appraised value in all other cases, This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Outstanding Percentage of Weighted Average

Number of Principal Aggregate Principal  Weighted Average  Weighted Average  Average Outstanding Loan-to-Value

PROPERTY TYPES OF THE LOANS M ge Loans Balance Balance Coupon FICO(1) Principal Balance Ratio{2)

Single Family Detached 118 $40,244,913.08 84.19% 6.117% 634 $341.058.59 78.60%

Planned Unit Development 13 4,442,623.56 9.25 5798 654 341.740.27 30.54

Condominium Low-Rise 8 2,027,564.30 4.24 5.618 683 253,445.54 81.30

Two to Four Family 2 699,170.84 1.46 6.177 614 349,585.42 79.55

Single Femily Attached 1 350,000.00 0.82 4.625 609 350,000.00 79.59
Total: 142 $47,804,271.78 100.00% 6.055% 637 $336,649.80

78.92%

(1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(2) The Loan-to-Value Ratio of a mortgage loan (inctuding a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus
any senior licn balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (7) the purchase price and (i) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

i

Disclaimer: This material is provided to you solely for informational purposes, is intended for your use only and does not un offer or i a of an offer or commiiment, or any advice or recommendation, 1o
enter into or conclude any transaction (whether on the indicative terms shown or otherwise). This material hus been prepared by CSFB based on assumptions and parameters determired by it in good fuith. It is important that you
(recipiens) understand that those assumptions and puramzlers are not the only ones thai might reasonably have been selecied or that could apply in connection with the preparation of these muterials or an assessment of the
transaction described above. A variety of other or additi i orp , oF other market fuctors and other considerations, cauld result in different contemporaneous good faith analyses or assessment of the
transaction described above. Past performance should not be 1aken as an i di org of future perf , and no rep: antv, express or implied is made regarding future performance. Opinions and
estimates may be changed without notice. The information set forth above has been obtained from or based upon sources believed by CSFB 1 be rehable but CSFB does not represent or warrant ils accuracy or completeness. This
material does not purport to contain all of the information that an interested party may desire. In all cases, interested parties should conduct their own investigation and analysis of the transaction(s) described in these materials and of
the data set forth in them. Each person receiving these materials should make an independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB
may, from sime 1o time, participate or invest in other financing transactions with the issuers of the securities referved to herein, perform services for or solicit business from such issuers, and/or huve a position or effect transaclions in
the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and are intended for sale only to sophisiicated investors who are capable of understanding and assuming the
risks involved. The market value of any structured security may be affected by changes in economic, financial and political fuctors (inctuding, but not limited to, spot and forward interest and exchange rates), time to mawrity, market
conditions and volatility and ihe credit quality af any issuer or reference issuer. Any investor interested in purchosing a structured producr should conduct its own investigation and analysis of the product and consult with fts own
professional advisers as 1o the risks involved in making such a purchase.
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Home Equity Mortgage Loan Portfolio - Syxon Asset Securities Trust 2004-2 Balance: 47,804,272

Group 2B - Non-Conforming; North California A gset-Backed Securities 142 records
Outstanding Percentage of Weighted Average
Number of Principal  Aggregate Principal Weighted Average Weighted Average  Average Outstanding Loan-to-Value
CURRENT MORTGAGE RATES OF THE LOANS  Mortgage Loans Balance Balance Coupon FICO(I) Principal Batance Ratio(2)
4.501% t0 5.000% 12 $4,341,042.33 9.08% 4.827% 656 $361,753.53 78.56%
5.001% to 5.500% 27 9,696,482.25 20.28 5.391 672 359,128.97 81.29
5.501% t0 6.000% 50 16,129,699.16 3374 5.800 649 322,593.98 81.07
6.001% to 6.500% 24 6,892,742.61 14.42 6.343 644 287,197.64 7721
6.501% to 7.000% 12 3,526336.39 7.38 6.818 606 293,861.37 81.52
7.001% to 7.500% 7 3,763,528.47 187 7.314 572 537,646.92 70.56
7.501% t0 8.000% 6 3,017,506.44 6.31 7.790 554 502,917.74 7349
8.001% 10 8.500% 2 190,894.36 0.40 8.375 587 95,447.18 52.78
9.001% to 9.500% 2 .. 246,039.77 0.5t 9.317 531 123,019.89 15.61
Total: 142 $47,804,271.78 100.00% 6.055% 637 $336,649.80 78.92%
Minimum: 4.625

Maximum: 9.500
Weighted Average: 6.055

(1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

'l {2) The Loan-to-Value Ratio of a gage loan (including a second loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus
any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Outstanding Percentage of Weighted Average

Number of Principal ~ Aggregate Principal  Weighted Average Weighted Average  Average Outstanding Loan-to-Value

INDEX TYPES OF THE LOANS M Loans Balance Balance Coupon FICO(1) Principal Balance Ratio(2)

ARM 118 $41,579,115.98 86.98% 6.015% 634 §352,365.39 79.66%

Fixed . 24 6,225,155.80 13.02 6.322 661 (25938149 . 73.95

.| Total: . 142 $47,804,271.78 100.00% 6.055% 637 $336,649.80 78.92%

{1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores ’

{2) The Loan-to-Value Ratio of a loan (including a second loan} is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus

any senior lien balances and the fair market value of the mortgages premises at the time of origination, The fair market value is the lower of (i) the purchase price and (i) the appraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Outstanding Percentage of Weighted Average
Number of Principal Aggregate Principal  Weighted Average  Weighted Average  Average Outstanding Loan-to-Vatue
INDEX TYPE M Loans Balance Balance . Coupen FICO(1) Principal Balance Ratio(2)
6 Month LIBOR 11§ $41,579,115.98 86.98% 6.015% 634 $352,365.39 79.66%
Fixed Rate 24 6,225,155.80 13.02 6322 661 259,381.49 73.95
Total: 142 $47,804,271.78 100.00% 6.055% 637 $336,649.80 78.92%
(1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal batance that have valid FICO Scores
(2) The Loan-to-Value Ratio of 2 ge loan (including a second loan) is equal to the ratio {expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus

any senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the appraised value in the cas¢ of
purchases and is the appraised value in alt other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Outstanding Percentage of Weighted Average

Number of Principal Aggregate Principal Weighted Average  Weighted Average  Average Outstanding Loan-to-Value

D ion Leve! Mortgage Loans Balance Balance Coupon FICO(1) Principal Balance Ratio(2)
Full Documentation 94 $30,556,731.77 63.92% 5.896% 630 $325,071.68 81.13%
Stated Docum:nauon 43 14,312,301.16 29.94 6.237 663 332,844.21 75.81
Limited D« 3 2,935232.85 6.14 6.831 . 588 587,046.57 71.06
Total: 142 .$47,804,271.78 100.00% ..6.055% 637 $336,649.80 78.92%

(1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(2) The Loan-to-Value Ratio of 2 gage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus
any. senior lien balances and the fair market value of the mortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (ii) the 2ppraised value in the case of
purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Disclaimer:This material is provided to vou solely for informational purposes. is intended for your use only and does not itute an offer or i a of an offer or commitment, or any advice or recommendation, to
enter uua or conclude any transaction (whether on the indicative terms shown or otherwise). This material has been prepared by CSFB based on assumptions and parameters deiermined by it in good faith. It is important that you
de d that those ptions and parumeter: are not lhe anly ones that might reasonably have been selected or that could appiy in connection with the preparation of these materials or an assessment of the

transaction described above, A variety of other or additi . or other market faciors and other considerations, could result in different 1p good faith analyses or of the
transaction described above. Post pel;farmance should not be taken as an mdxcauon or guarantee of future perfo and no rep! ion or warranty, express or implied is made regarding future performance. Opinions and
estimates may be changed without notice. The information sel forth above has been obiained from or based upon sources believed by CSFB 1o be reliable, but CSFB does not represent or warrant its accuracy or completeness. This
material does noi purport o contain ull of the information that an interested party may desire. In all cases, interested parties should conduct their own investigation and analysis of the transaction(s} described in these materials and of
the data set forth in them. Each person receiving these materials should make an independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB
may, from time to time, participate or invesi in other financing transactions with the issuers of the securities referred to herein, perform services for or solicit business from such issuers, and/or have a position or effect iransactions in
the securities or derivatives thereof. Structured securities are complex instruments, typically involve u high degree of risk and are intended for sale only to sophisticated investors who are capable of understanding and assuming the
risks involved, The markei vafue of any structured security may be affected by changes in economic, financiul and political fuctors (including, but not limited to. spot and forward interesi and exchange rates), time 1o maturity, market

- conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interesied in purchasing a structured product should conduci its own investigation and anulysis of the product and consult with its own
professional advisers as to the risks involved in making such a purchase. .
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Home Equity Mortgage Loan Portfolio  Saxon Asset Securities Trust 2004-2 " Balance: 47,804,272

Group 2B - Non-Conforming; North California A ¢set-Backed Securities 142 records
. Outstanding Percentage of Weighted Average
Number of Principal  Aggregate Principal  Weighted Average  Weighted Average  Average Outstanding -Loan-to-Value
OCCUPANCY STATUS OF THE LOANS Mortgage Loans Balance Balance Coupon FICO(1) Principal Balance Ratio(2)
Primary Home 139 $46,795,788.93 97.89% 6.069% 637 $336,660.35 79.00%
Investment 3 1,008,482.85 2.4l 5.431 668 336,160.95 15.30
Total: 142 $47,804,271.78 100.00% 6.055% 637 $336,649.80 78.92%

(1) The Weighted Average FICO Score is calculated based on 100.00% of the mortgage loans by scheduled principal balance that have valid FICO Scores

(2) The Loan-to-Value Ratio of a mortgage loan (including a second mortgage loan) is equal to the ratio (expressed as a percentage) of the original scheduled principal balance of the mortgage loan plus
any senior lien balances and the fair market value of the rmortgages premises at the time of origination. The fair market value is the lower of (i) the purchase price and (i) the appraised value in the case of
‘| purchases and is the appraised value in all other cases. This is consistent with the definition for Combined Loan-to-Value Ratio in the Termsheets.

Disclainter:This material is provided w you solely for informational purposes, is iniended for your use only und does not itute an offer or i a solicitation of an offer or commitment, or any advice or recommendation, to
enter mlo orconclude any transaction (whether on the indicative terms shown or otherwise). This maierial has been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important that you

d tha those ptions and po ters are not the only ones that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the
Imm'aaton described above. A variety of other or additional assumptions or paramelers, or other market fuclors and other considerations, could result in different contemporaneous good faith analyses or assessment of the
transaction described above. Pust performance should noi be taken as an indication or guaraniee of future perfurmance, and no representation or warranty, express or implied is made regarding future performance. Opinions and
estimates may be changed without notice. The information set forth above has been obtained from or based upon sources believed by CSFB to be reliable, but CSFB does not represent or warrani its accuracy or completeness. This
material does not purport 1o contain ulf of the information that an interested party may desire. In all cases, interested parties should conduct their own investigation and analysis of the transaction{(s) described in these materials and of
the data set forth in them. Each person receiving these materials should make an independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB
may, from time to time, participate or invesi in other financing transactions with the issuers of the securities referred to herein, perform services for or solicit business from such issuers, and/or have a position or effect transuctions in
the secutilies or derivutives thereof. Structured securities are complex instruments, typically involve a high degree of risk and are intended for sale only to sophisticated investors who are capable of understanding and assuming the
risks involved. The market value of any structured security may be affected by changes in economic. financial and politicul factors (inchuding, but not limited to, spot and forward interest and exchange rates), time to matrity, market
conditions and volatility and the credit quolity of any isswer or reference issuer. Any invesior interested in purchasing a structured product should conduct its own investigation and analysis of the product and consult with its own
professional advisers as to the risks involved in making such a purchase.
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Home Equity Mortgage Loan Portfolio  Sgxon Asset Securitiés Trust 2004-2 Balance: 39,815,363

Fixed Rate Loans; Group 2A - Freddie Asset-Backed Securities _ 322 records
Weighted Average
Numberof Total Qutstanding Percentage By Weighted Average  Weighted Avernge Combined Loan-to-Value
Fixed Current Rate(%) Mortgage Loans  Principal Balance  Principal balance Coupon FICO  Average Balance Ratio
5.501 - 6.000 55 $8,546,122.76 21.46% 5.876% 666 $155,384.05 75.70%
6.001 - 6.500 83 11,357,645.07 28.53 6.285 646 136,839.10 79.68
6.501 - 7.000 78 10,176,718.09 25.56 6.750 624 130,470.74 7945
7.001 - 7.500 32 422266209 . 10.61 7.278 611 131,958.19 84.20
7.501 - 8.000 16 1,661,218.73 4.7 7.699 630 103,826.17 7647
8.001 - 8.500 . 8 . 878,802.95 221 8.345 607 109,850.37 83.02
8.501 - 9.000 .10 992,383.68 249 8.755 605 99,238.37 79.99
9.00! -9.500 .9 514,379.50 1.29 9.371 625 57,153.28 83.59
9.50) - 10.000 6 455,149.30 114 9.850 595 75,858.22 78.54
10.00d - 10.500 8 348,476.99 0.88 10.361 616 43,559.62 8038
10.501 - 11.000 5 217,619.27 Q.55 10.865 614 43,523.85 74.78
11.001 - 11.500 6 356,346.74 0.89 11.165 586 59.391.12 73.71
11.501 - 12.000 3 40,476.21 0.10 11.870 649 13,492.07 53.68
12.501 - 13.000 3 47,361.93 0.12 12881 - 59 15,787.31 47.11
Total: 322 $39,815,363.31 100.00% 6.786% 637 $123,650.20 75.09%
Minimum:  5.675%
Maximum: 12.990%
| Weighted Average: 6.786%

Disclaimer:This material is provided to you solely for informational purposes, is intended for your use only and does not itute an.offer or i a solicitation of an offer or commitment, or any advice or recommendution, 1o
enter wto or conclude uny transaction (wl!elher on the indicative terms shown or otherwise). This materiol has been prepared by CSFB based on.assumptions and parameters determined by it in.good faith. It is important that you

( 1) unde d that those P and pa are rot the only ones that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the
lnm:aclwn described above. A wariety of other or addi ! or.pa . or other market factors and other considerations. coutd result in different contemporaneous good faith analyses or assessment of ihe
transaction described above. Past perfnrmance should not be taken as an mdlcaﬂon or.guarantee of future performance, and no represemiation or warranty, express or implied is made regarding future performance. Opinions and
estimates may be changed without potice. The information set forth above has been. obiained from or based upon sources believed by CSFB to be reliable, but CSFB does not represent or worran! its accuracy or completeness. This
material does not purport io contain ofl of the information that an interesied party may desire. fn ofl cases, interesied parties should conduct their own investigation and anatysis of ihe transaction(s) described. in these materiofs and of
the data set forth in them. Each person receiving these materials should make an independent assessment of the merits of pursuing a transuction described in these materials and should consult their own professional advisurs. CSFB
may. from time to time, participate or invest in other financing transactions with the issuers of the securilies referred to herein, perform services for or solicit business from such. issuers, and/or have a position or effect transactions in
the securities or derivatives thereof. Structured securities are complex instruments, typically imvolve a high degree of risk and are intended for sale only to sophisticated investors who are capable of understanding and assuming the
risks involved. The market value of any siructured security may be affected by changes in economic, financial and political factors (including, but not limited to, spot and forward interest and exchange rates), time to mansrity, market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own investigation and analysis of the product and consult with its own
professional advisers as o the risks involved in making such a purchase. X
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Home Equity Mortgage Loan Portfolio  Suxon Asset Securities Trust 2004-2 Balance: 225,977,663

ARM Loans; Group 2A - Freddie Asset-Backed Securities 1,371 records
Weighted Average
Numberof  Total Qutstanding Percentage By  Weighted Average  Weighted Average Combined Loan-to-Value
Fixed Current Rate(%) Montgage Loans  Principal Balance  Principal balance Coupon FICO  Average Balance Ratio
4.001 - 4.500 9 $1,649,435.59 0.73% 4.500% 666 $183,270.62 7927%
4.501 - 5.000 39 8,168,917.23 361 4.876° 670 209,459.42 78.65
5.001 - 5.500 136 26,933,969.05 1192 5.360 665 198,043.89 79.44
5.501 - 6.000 267 49,576,945.81 21.94 5.809 650 185,681.44 78.50
6.001 - 6.500 208 36,257,675.99 i6.04 6327 639 174,315.75 8247
6.501 - 7.000 177 27,997,710.73 1239 6.796 624 158,179.16 82.62
7.001 - 7.500 152 24,364,881.10 10.78 7316 600 160,295.27 82.24
7.501 - 8.000 139 20,899,842.35 9.25 7.826 573 150,358.58 84.60
8.601 - 8.500 63 9,614,625.96 425 8.324 560 139,34241 83.62
8.501 - 9.000 83 10,451,919.70 4.63 8.779 543 125,926.74 82.57
9.001 - 9.500 28 3,176,934.79 K]} 9.295 548 113,461.96 79.01
9.501 - 10.000 28 3,785,530.67 1.68 9.832 525 135,197.52 7531
10.001 - 10.500 i6 1,256,953.23 0.56 10.258 541 78,559.58 4.3
10.501 - 11.000 8 701,196.98 034 10.731 531 87,649.62 68.72
11.001 - §1.500 7 646,434.51 0.29 11351 532 92,347.79 75.86
11.501 - 12.000 5 494,689.56 0.22 11.768 583 98,937.91 63.04
Total: 1,371 $225,977,663.25 100.00% 6.696% 622 $164,826.89 81.00%
Minimum: 4.500% '
Maximum: 11.875%
Weighted Average: 6.696%

Disclaimer: This material is provided 10 you solely for informational purposes, is. intended for your use only and does not inte an offer or. i a itation of an offer or commitment, or any advice or recommendation, io
enter. mlo or conclude any transaction (whether on the indicative terms shown or otherwise). This maierial hus been prepared by CSFB based on assumptions and parameiers determined by it in good faith. It is imporsant that you

de d that those ptions and parameters are rot the only. ores that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessmeni of the
lran:ac‘ljon described above. A variety of other or additic or pa , or.other markei fuctors und other considerations, could result in different contemporuneous good faith analyses or assessment of the
transaction described above. Past pwﬁwrmance should not be taken as an indication or. guorantee of future performance, and no representation.or warranty, express or implied is made regarding future performance. Opinions and
estimates may be changed without notice. The information set forth above has been obtained from or based upon sources believed by CSFB io be reliable, but CSFB does not represent or warrant its accuracy or completeness. This
material does noi purport to contain all of the information that an interested party may deszre In all cases, interesied parties :hnuld conduct their.own investigation and analysis of the iransaction(s) described in these materials and of
the data sei forth in.them. Each person receiving these materials should make an indep of the merits of p g air ion described in these materials and should consult their own professional advisors. CSF8
may, from time 1o time, participate or invest in other financing transactions with the issuers of the securilies referred to herein, paform services for or solicit business from such issuers, andfor have u position or effect transactions in
the securities or. derivatives thereof. Siructured securities are complex insiruments, typically involve o high degree of risk and are intended for sale only to sophisticated investors who are capable of understanding and assuming the
risks involved. The market value of any structured security may be affected by chunges in economic, financial and political factors (including, but not limited to, spot and forward interest and exchange rates). time to maturity, market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own investigotion and analysis of the product and consult with its own
professional advisers as 1o the risks involved in making such a purchase,
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